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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oooerviveriiicecieteieiseeeieieie s sssssesesessssnssesessssssnnseseseenenens 18,610,816 | 0.929 |....... 13,615,816 |..cocvevnee [V — 13,615,816 |............. 0.930
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 332,928 |............. 0.023 |............. 332,928 [ [V 332,928 |............. 0.023
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 59,859,008 |............. 4.083 |....... 59,859,003 |.....coovrvrrine [ - 59,859,008 |............. 4.090
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 943,285,298 |............ 64.338 |...... 943,285,298 |.....c.oovernn 0]..... 943,285,298 |........... 64.455
1.07 Hybrid SECUMHES ....c.cviiiririiecicietcctrr e e 121,205 | 0.008 |............ 121,205 [ [ 121,205 | 0.008
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoveveveveveieveveecenes o 21,564,450 |............ 1.471 ... 21,564,450 | 0f.... 21,564,450 |............. 1.474
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cciieieeiieciereieeceeeeeeiseeie e e 21,564,450 |............ 1.471 ... 21,564,450 |...coovoeene 0f.... 21,564,450 |............. 1.474
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeeee 5,494,838 |.............. 0.375 |........ 5,494,838 |.....coovierne [ 5,494,838 |............ 0.375
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 276,853,518 |........... 18.883 |...... 274,181,159 [ 0f..... 274,181,159 |........... 18.735
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 282,348,356 |............ 19.258 |...... 279,675,997 [ 0f..... 279,675,997 |........... 19.110
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . , .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.cceeurueeiriririeieieieieeresesesesieeeeee e 34,387,400 |............. 2.345 |....... 34,387,400 |....coovevevernnee 0f....... 34,387,400 |............. 2.350
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total real ESTAte .......c.oeuiuiiieieeeieeeeee e e 34,387,400 |............. 2.345 |........ 34,387,400 | [ — 34,387,400 |............. 2.350
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccovvirieiiineninnnseeieeeneseseseseeeeeene o 49,416,554 |.............. 3.370 |...... 49,416,554 |....oovone 0f...... 49,416,554 |............. 3.377
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 16,046,324 |............. 1.0% |....... 16,046,324 |....ocvvne [ — 16,046,324 |............. 1.096
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooce... 65,462,878 |............. 4.465 |....... 65,462,878 |........cooveeeees 0f....... 65,462,878 |............. 4.473
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
8. Derivatives (SChedule DB) ...........ccoceueueieiieieieieieieeeieee e e 119,120 |.....cee. 0.008 |............ 119,120 [ [V 119,120 |............ 0.008
9. Other invested assets (Schedule BA) ...........cccccucieieeeiiieieeeeeeeeeeee e foeeenes 3,331,414 |............ 0.227 |......... 3,331,414 | [ 3,331,414 |............. 0.228
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 1,466,151,259 100.000 | 1,463,478,900 0| 1,463,478,900 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 35,526,822
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.c.oiiiiiieieeeeeecc ettt eseae seesesebebeeene e e nees 95,702 .o 95,702
Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt ettt ettt bt ateeae e oheesheesh e e bt e a bt e a bt ea bt ea e e eae e eHeeAhe e b e e bt e a b e em bt eabeemeeeheeabeeas oeneeseeseesaeenteenseannens 0
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieieieietetet ettt ettt ettt s e ettt t et et e s e se s eseseseseb et eses s e es e st e s et eseseseas s es et e s et esesesnss s essseseseseses bbb ebee et et neea et ettt seeae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 1,235,124

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 1,235,124
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 34,387,400
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 34,387,400

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.c.eiririeieieieeeieeeieie ettt <eeeeeeeesennas 27,500,000
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbb bbbt eb e aaesreeresreeresteeaesteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt eae eesseessnesreeareeareesreeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 .........cccccoevieiieniennnns .0
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocuvirirurrerereieiirieieieieiees ceeeeeeeeeeeeas 27,500,000
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) 1.eovtiieiiieiiieieteteteie ettt ettt et e s e s ese e s e e s s et e s e s e s e s e s e e e s et e s e s e s e aes e e e s s s e s e s e s e s e s e s e s s e s e s e s eseseAe st s st et e s e s e s e e e s s et e s et e s ene e seas 2 eseseeessaeanaes 27,500,000
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......cciiiiiiiiriieieeieeise st b e s e e aeanas 27,500,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 8,988,725
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.oiiiiieieieeeeeecec ettt se s seesesebebeeene e e nees 30,195 e 30,195
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvveveeeeeececte oot eeeceetete et eeseaeae st es e scaetesesesessssesesesesessssesesesasensssesesesasessssetesasessnsssetesasesensssetesasesenssseteseseseesssnsesasasansssetesesassnsssnsesasasans et ebesesaescaetetennas 73,032
Unrealized valuation increase/(decrease):

5.1 TOtals, Part 1, COIUMN 13 ..ottt eeee e ee e ee et ee et eeaetee et ee e en e ens e en s e enaesenseeenseeenseeens et ensesenseeensesensneensneanaa et b ceees (2,094,124)

5.2 TOtAIS, PArt 3, COIUMN G ...ttt ettt et b et b st h £t h £ £ b £t E b et st h e bt es et ensns et et s esensnanana 57,440 ....coooeeee (2,036,684)
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........c.cuiuiiiieiceiecteie e eeectete et eeseaete et eeeessaetetesesesssaetetesesensssesesesesensssesesasesnsssesesesesensssesesesasnsnsnsesessnanas febesestssscaesns 2,379,436
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 5,809,648
Deduct amortization of PremMium ANA EPIECIAtION ............cccccueueveieeeceeteeeteeeeeceetetetesessaseesesesessssssesesesessssssssesesssssssssesesessssssssesasassassssssasssssnsssssesasssanans <eesesesssssiesesasanas 166,367

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt et ee b et b b b £e b o E b es bbbt b btttk emn s et en e 124,219

10.2 TOtaIS, PArt 3, COIUMN 11 ..ottt ettt et s e e et b et ses et et e st e b et e b e s e s e se s s e s s et e b esesess s eses et et et eseseas s asesasese se et eb bt eee et e neee 3,055 .. 127,275
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 3,331,414
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 3,331,414

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,256,058,053
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 237,352,309
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 4,051,969

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 (1,119,877)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ... 19,973
4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s 32,132,491
4.4, Part 4, Column 11 ....30,864,692
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ........o.o.iiuiiieeeieeeeeeeee e oo eeee et eeeeeeee e eee et ee st ee e en e ees st enseeensseensseeesseenaseessseeesseensseansseensseensseenanaenanan 2eesssessaeeaes (2,990,580)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 188,976,645
DedUCt aMOTHZAtION OF PIEIMIUM ........vieececeeteteecceeeetete e e ceeeeeeee s s saeaesetesesesssassesesesessssssesesesesssasssseses s sssssesesas e sssssesesas s sssssnsesasasssnseses s s esnsseesasasssssansns Seetesesstsesesesannan 578,913

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 .ottt bbbt E b E R e b b2 E e E 0 £t E e E b e st E e h bt et bbbt nsma et s s en s naeea 102,058

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et e et s e e s ot e et st b b ettt e b et et taea 2oensnsnaesetesannaees 338,387

9.4, Part 4, COIUMN 13 ..o eieitiitietet et eae ettt a e et 2 a2 a2 a2 e sS85 e e £ e b5 e e e b5 e e e e e e s s e bbbt h bbb 2,504 . 442,949
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,335,337,938
Deduct total NONAAMITEEA @IMOUNLS ..........c.iueuitieieieeietiereie ettt teebes st este et eb e seses bbb e e e es e R b e e e e s eE b e b e e e s e ot E e b b £ e s eoeE e b b e e ee e b e b b e e e et E b bt es bbbt e 2emsmsnansnansnas 2,672,359
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,332,665,579
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveeereeeeceee e 13,615,816 |....ccceeneee 13,826,096 |................. 13,931,143 | 10,340,124
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 13,615,816 13,826,096 13,931,143 10,340,124
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 332,928 324,015 349,911 325,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 59,859,003 57,442,424 60,379,317 59,231,351
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 753,626,437 |................ 724,421,676 |............... 753,228,294 |................ 771,426,885
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 6,838,429 |.....cooeovennee 6,990,248 |.....oovevrene 6,720,887 |.....ccuvne. 7,819,169
Loans, Unaffilated Cortiieates of 10._ Other Countries 197,152,519 195,543,669 196,280,214 201,503,697
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 957,617,385 926,955,593 956,229,395 980,749,751
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,031,425,132 998,548, 128 1,030,889,767 1,050,646,225
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 20,750,700 |.ccvevernnne 20,750,700 |.....cooevevee 22,009,826
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 813,750 813,750 1,000,000
17.  Totals 21,564,450 21,564,450 23,009,826
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 21,564,450 21,564,450 23,009,826
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ..4,540,738 |. ..4,540,738 |. ..2,793,446
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 954,100 954,100 357,365
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 5,494,838 5,494,838 3,150,811
Parent, Subsidiaries and Affiliates 24. Totals 276,853,518 276,853,518 165,068,644
25.  Total Common Stocks 282,348,356 282,348,356 168,219,454
26. Total Stocks 303,912,806 303,912,806 191,229,280
27. Total Bonds and Stocks 1,335,337,938 1,302,460,934 1,222,119,048
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 1,511,160 |............... 9,413,238 |.ccocvee 636,801 |............... 1,245,756
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

0.0
1,391,021 . 332,928

4.7 Totals 332,928 XXX 332,928

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 21,422,797 59,859,003 . 87,884,239
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 4,410,084 15,072,022 6,393,710 12,560,390 21,422,797 XXX 59,859,003 5:8 87,884,239 8:9 59,859,003 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 105,735,235 |.......... 396,750,869 |........... 106,899,347 |............. 34,369,366 |............. 12,964,910 |............ XXXocoovovevns [reeeeenenn 656,719,726 | 637 e 659,195,089 |....oovvveeen 66.9 [ 77,559,205 |.......... 579,160,521
6.2NAIC 2 .. ...15,727,222 |... 192,264,193 |.... ..2,814,313 |.. 574,932 |.. . .207,024,108 |.... . ... 124,645,041 |.. .
B.3NAIC 3 ..o e 122,606 [008,340, 760 | 1,199,406 | O e O OO K 9,662,827 009 10,200,954 |.....coeerveeeeen 1.0 | 6,690,157 |.covrenenvne 2,972,669
BANAIC A e 21,2608 |63, 719 T80T | O e O OO XK 98,629 000 369,188 [ 0.0 | [V 98,629
B.5NAICS .o e 439,200 | 020,0900 2 413,366 [ B i XK [ 878,526 | 001 [ 805,566 |......oocvrererreneeeens 00 | [V 878,526
6.6 NAIC 6 9,156 0 0 203,411 0
6.7 Totals 37,606,201 13,539,845 877,594,905 209,097,814 734,187,484
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..

7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

13.5NAICS ...

... 122,216 |....

.805,566 |....

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....111,656,479 |........... 421,236,129 48,175,512 |............. 35,529,496 730,527,473 o 108 o XXX e e XK [ 151,366,952 |........... 579,160,521
122 NAIC 2 ... {(d) ... 15,727,222 |... .193,189,006 |.... ..2,814,313 |.. 574,932 |... oo, 276,646,993 |.. ...124,766,246 |.. 151,880,748
123 NAIC 3 e (D) e 122,656 |............... 8,340,765 |....cccoeeer. 1,199,406 ..o 0 e 0 fooreeeeeeeiieeee 0 o 9,662,827 | 029 | XXX e e XK o 6,690,157 |..ccoceee.. 2,972,669
124 NAIC A o (D) s 21,263 |............. 13,470,992 [ 13,647 e O 0 [ 0 | 13,505,903 |...ovveeeeeeeeee 13 [ XX e XXX e o 7,897,340 |............... 5,608,563
125 NAICS oo (D) e 439,200 | 25,955 |.eovceiceeeeeeeeeenn 2 e 413,366 |....ocooveeeeiie K IR | N I (< TR 878,526 |....cooeeeeeerereee 00T [ XX e e XXX e oo [V S 878,526
126 NAIC6 ... 42,956 102,034 9,156 0 203,411 203,411 0
12.7 TOtalS .o 128,009,777 |........... 636,364,882 51,412,347 |............. 36,104,431 | 0 [(b) 1,031,425,132 |...cocvirieeeeen 1000 [ XXX [ XK 290,924,106 |........... 740,501,026
12.8 Line 12.7 as a % of Col. 7 12.4 61.7 17.4 5.0 3.5 0.0 100.0 28.2 71.8
13. Total Bonds Prior Year
13ANAIC T e 101,058,364 |........... 456,659,398 |.......... 112,316,066 |............. 52,837,343 |....coee 38,605,134 |..oooveceeee O o XXX e e XK [ 761,476,304 |.........onon.. 7.3 | 193,465,978 |........... 568,010,326
13.2NAIC 2 et 14,041,957 |........... 136,282,625 |............. 50,421,926 |.............. 5,537,028 |....cceuenvne 1,867,475 oo O o XXX e e XX o 208,151,010 |..cocvcvercenne 211 |, 90,888,330 |........... 117,262,680
13.3NAIC 3 e 684,203 ... 8,598,288 |.... ..10,200,954 |....covieveeeeen 1.0 | 7,084 454 | 3,116,500
134 NAIC4 ... 150,932 A,048,347 oo TUAT0 90,149 [ O e O e XK [ XXX e 4,360,599 |.... ..2,059,179

..... 805,566

14.2NAIC 2 ...
14.3 NAIC 3 ...

..5,047,588 |...
..... 122,656 |...

...72,847,195 |....
....6,221,501 |....

.90,

888,330 |....

... 124,766,246 |..
...6,690,157 |..

13.6 NAIC6 ... 0 0 ( 0 . 0

137 TotalS ..o feree 116,188,872 |........... 605,710,873 |........... 163,710,163 |.............58,911,913 |............. (b) ....984,994,433 |.........c.ooconne 100.0 |..coonee. 293,740,182 |.......... 691,254,251

13.8 Line 13.7 as a % of Col. 9 11.8 61.5 16.6 6.0 4.1 100.0 XXX 29.8 70.2
14. Total Publicly Traded Bonds

T4 ANAIC T e 7,472,279 |............. 54,312,714 |.............52,259,289 |............. 14,316,783 |.............23,005,886 |........c.ceceveeeeercnce. 0 |- 151,366,952 [ 147 | 193,465,978 151,366,952

T4ANAIC 4 oo 0. .7,897,340 |.... 2,301,419 |... ...7,897,340 |..
TAE5NAIC S oo [V 0 [ O oo O e O e O e O [ 000 e 0 [ 020 | 0
T4B NAIC B ..o 42,956 102,034 203,411 . 0 203,411
14.7 TOtalS .o e 12,685,451 |.......... 141,380,785 |.............98,526,046 |............. 15,325,939 |........... 23,005,886 |.......ccoccvvererernee [V 290,924,106 |....cocveveveeeenene 28.2 | 293,740,182 290,924,106
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc A4 | 48.6 [ 33.9 | 5.3 [ 7.9 [, 0.0 [ 100.0 |........... D 00 SR NS XXX oo e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.2 13.7 9.6 1.5 2.2 0.0 28.2 XXX XXX XXX 28.2 XXX

15. Total Privately Placed Bonds
151 NAIC T e 104,184,200 |........... 366,923,415 |............. 61,670,568 |............. 33,858,729 |............. 12,523,610 ..o [V 579,160,521 |...cceveeeen 56.2 [ 568,010,326 |.....cccvvvveceenne Y 8 D90, OV 579,160,521
15.2NAIC 2 ... ....10,679,664 |... 120,341,811 |.... , ..1,814,313 |.. 574,932 |... o......... 151,880,748 |.. 4.7 | 117,262,680 |.... 9 151,880,748
15.3NAIC 3 oo [V 2,119,264 |......coonce.. 853,406 |.....oooveeceene [V 0 fooreeeeeeiieeeeen 0 o 2,972,669 |...oovvvrnn 0.3 i 3,116,500 |oeovevereccirieine 0.3 [ D,9, 0, ORI A 2,972,669
154 NAIC 4 oot 21,263 | 5,573,652 | 13,647 [ [V (V1 A [V A 5,608,563 |..ovovevrerererne 0.5 | 2,059,179 | 0.2 ... D9, ORI A 5,608,563
155 NAICS oo 839,200 | 020,9090 | 2 413,366 [ [ [V A 878,526 |.....c.covvvvrnee. 0.1 | 805,566 |......coevevrereiieanns (V7% I O D,0,0, CHR R 878,526
15.6 NAIC 6 ... 0 0 0.0 XXX 0

15.7 Totals
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

......................... 4.9

.36,086,400 |..

Section 12 11.2 48.0 7.9 3.5 1.3 0.0 71.8 XXX XXX XXX XXX 71.8
(@) Includes $  oorerenns 699,557,439 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ..2,000,000 current year of bonds with Z designations and $ ......ccccooeeerucurrnincnne 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c)Includes $ i 335,393 currentyear, $ ...cccooevviinienns 375,641 prior year of bonds with 5G| designations and $ .........ccccveueureirincunnnee 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveiricoineencnneeens o, 1,288,448 |.............. 8,797,519 | 0 o O i 0 e XXX o 10,085,967 |...c.cvvvvvvvveeeee 1.0 | 8,959,420 |....cceviiinnnn 0.9 | 10,085,967

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

..222,712 |

...615,718 |..

.. 3,520,849 |..

. 4,046,535 |...

3,529,849 |.

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... . 0.0

4.05 Totals 0 0 0 0 332,928 XXX 332,928 0.0 1,391,021 0.1 332,928 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 1,208,931 [...oovevnnee 6,098,581 [...ooveiieiieeene [V 1,551,568 |.....ccccnee 6,178,802 |............ XXXowroveve e 15,037,881 17,452,750 |vcveieiieiee 1.8 | 15,037,881

5.02 Residential Mortgage-Backed Securities ... 2,661,613 |. 5,990,472 |.. .. 2,458,585 |.. .887,920 |... .. 177,567 |.... 12,176,157 |.. 15,085,603 |... .. 12,176,157 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0

5.04 Other Loan-Backed and Structured Securities ... 539,540 2,982,970 3,935,125 10, 120,903 15,066,428 32,644,966 3.2 55,345,887 5.6 32,644,966

5.05 Totals 4,410,084 15,072,022 6,393,710 12,560,390 21,422,797 59,859,003 5.8 87,884,239 8.9 59,859,003
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccocveeeoeeeeeeieieeeeeeeeees e, 8,261,686 |........... 185,268,526 |........... 108,084,443 |.............. 2,009,084 |.....cvveeeeieinne (V1 O D,9,0. RN RO 303,623,739 .o 29.4 | 248,202,738 |..covveveiieiiins 25.2 [ 200,725,360 |........... 102,898,379

6.02 Residential Mortgage-Backed Securities ... O A 22,277,252 |............. 52,490,299 |............. 37,558,219 |............. 31,148,600 |............. 10,294,006 |............ D,9,0. RN RO 153,768,376 |...ocoovvveiinene 14.9 [ 143,418,422 | 14.6 [ 6,360,683 |........... 147,407,693

6.03 Commercial Mortgage-Backed Securities .......... [............. 5,974,246 |.............. 8,137,339 [ [V [V (V1 O D,9,0 NI RUR 14,111,586 |[.o.ooveiiciicis 1.4 [ 10,278,276 |.ocoeeeieee 1.0 [, [V 14,111,586

6.04 Other Loan-Backed and Structured Securities ... 85,575,348 351,651,370 26,860,523 4,448,517 3,245,839 XXX 471,781,597 45.7 475,695,469 48.3 2,011,771 469,769,826

6.05 Totals 122,088,533 597,547,535 172,503, 185 37,606,201 13,539,845 XXX 943,285,298 91.5 877,594,905 89.1 209,097,814 734,187,484
7. Hybrid Securities

7.01 Issuer Obligations ...........ccoceeereeeneeieeeeeeeeees e, (V1 A, 121,205 oo 0 o O e 0 [ D,0,0 NN U 121,205

7.02 Residential Mortgage-Backed Securities ... L0 e 0 e 0 ot 0 [ 0 |, XXX 0]

7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 14,210,882 0 0 0 XXX 14,210,882 1.4 4,997,108 0.5 7,897,340 6,313,542

10.03 Totals 0 14,210,882 0 0 0 XXX 14,210,882 1.4 4,997,108 0.5 7,897,340 6,313,542
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccoeevreeineinccineeees oo 10,759,064 |............. 200,285,831 |............. 108,084,443 |................ 3,560,652 |.......cocuve 6,511,730 |............ XXX 10829,201,720 oo 31.9 | XXX [ D.9.%, CHNRTIN RPN 226,303,341 |............. 102,898,379

12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 25,161,578 |........... 59,006,489 |.............. 40,653,604 |.............. 33,282,276 |.....cecnve 11,280,434 |........... XXX ... 169,474,381 | 16.4 | D.9,0 SN D.9.% S U 22,066,688 |............. 147,407,693

12.03 Commercial Mortgage-Backed Securities ........ [.c.cccoeenee. 5,974,246 |............... 8,137,339 14,111,586 oo 14 [ XXX i o XXX i o0 [ 14,111,586

12.04 Other Loan-Backed and Structured Securities . |- 86,114,888 354,634,340 .504,426,563 |......cocoeeeeeeen 8.9 | XXX i e XXX oo 34,656,737 | 469,769,826

12.05 SVO Identified Funds XXX 0

12.06 Affiliated Bank LO@NS ..........cccceeevevenenenenenes fooeeeeeeeiencieieeen 0 o 0 [0 [0 [0 L XXX [0 000 [ XXX e XXX [0 [ 0

12.07 Unaffiliated Bank LO@ns ...........cccoveiveenncnnns [ [V P 14,210,882 A XXX e XXX 7,897,340 |....cconenene 6,313,542

12.08 Unaffiliated Certificates of Deposit . 0 0 0 0.0 XXX XXX 0 0

12.09 Totals I P 128,009,777 |ceevveennn 636,364,882 |............. 179,533,696 |.............. 51,412,347 |..oooe. 36,104,431 [0 [ 1,031,425,132 |.ovcveiciiiciis 100.0 Jooveeenee XXX [ D.9.9, CHUNRTINY RPN 290,924,106 |............. 740,501,026

12.10 Line 12.09 as a % of Col. 7 12.4 61.7 17.4 5.0 3.5 0.0 100.0 XXX XXX XXX 28.2 71.8
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 21,395,039 |............ 185,020,349 |.............. 59,732,520 |..ccooouennnnn 9,213,664 |....ooveeeennne 765,562 |............ D.9,0 S XXX 276,127 134 [ 280 e 200,217,086 |.............. 75,910,078

13.02 Residential Mortgage-Backed Securities .......... ... 24,148,406 |... . 78,041,007 |.. 28,936,538 20,746,714 |.. .. 10,677,805 | XXX [ XXX 162,550,560 |. . 31,087,389 |.. .131,463, 170

13.03 Commercial Mortgage-Backed Securities ........ .7,525,741 . .987,686 . . 10,278,276 |. .. 10,278,276

13.04 Other Loan-Backed and Structured Securities . |. ,053,420 531,041,356 |. .471,912,736

13.05 SVO Identified FUNAS ........cccooevirineneneniiinens foerenens XK foreereees XX oo XXX foreeees XXX foreeeees XXX o0 e XXX o XXX i oo 0 [ 000 [0 e 0

13.06 Affiliated Bank LO@ns ..........cccoceeieneeneenieeneens foevnniid0 0 et 0 et 0 e XXX e e XXX o XXX i s 0] e 0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee [V PO 4,997,108 |0 o0 fel 0 e XX o XXX o e XK [ 4,997,108 | 0.5 o 3,307, 117 [oveieine 1,689,991

13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 0

13.09 Totals P PR 116,188,872 |............. 605,710,873 |............. 163,710,163 |.............. 58,911,913 ..o 40,472,612 [0 [ XXX o XXX o 984,994,433 |.....cccoveeeeeenn 1000 e 293,740,182 |............. 691,254,251

13.10 Line 13.09 as a % of Col. 9 1.8 61.5 16.6 6.0 4.1 0.0 XXX XXX 100.0 29.8 70.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 7,749,736 |............. 119,163,971 ... 90,326,337 |..cocvennnee 2,551,568 28,511,730 [ XXX ....226,303,341 ... 200,217,056 226,303,341

14.02 Residential Mortgage-Backed Securities .4,343,008 |... ...9,377,899 |.. .4,264,584 2,653,468 |.. 1,427,729 22,066,688 |. . 31,087,389 |. ..22,066,688 |..

14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans

................ 7,897,340

....... 3,307,117 |

14.08 Unaffiliated Certificates of Deposit 0 0
14.09 TOLalS ..o [oeesieeiiene 12,685,451 |..oonvvee. 141,380,785 |...ccoeneennee 98,526,046 |.............. 15,325,939 ...293,740,182
14.10 Line 14.09as @ % of COl. 7 ...ccoevvvecvveiieiieieens oo A4 | 48.6 oo 33.9 | 5.3 | 129 o000 e 10000 [ XXX e e XXX e o XX ool
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 1.2 13.7 9.6 1.5 2.2 0.0 28.2 XXX XXX XXX 28.2 XXX

15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccoeerrirnennenineines oo 3,009,329 |..coovunnene 81,121,860 |.....cecnve 17,758,107 | 1,009,084 |....oovenvreirreeneenn0 o XXX .... 102,898,379 75,910,078 102,898,379
15.02 Residential Mortgage-Backed Securities .......... |.cccoenene 20,818,570 |....ccvennnee 49,718,590 |.............. 36,389,020 |.........c.e... 30,628,808 |................ 9,852,706 |............ XXX .... 147,407,693 ...131,463,170 147,407,693
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 5,974,246 |.....cccoceee. 8,137,339 14,111,586 10,278,276 |.eeeeeeeeeeeeeee 1.0 | XXX [ 14,111,586
15.04 Other Loan-Backed and Structured Securities . |. 85,522,181 349,692,766 .469,769,826 |. 471,912,736 |. .469,769,826
15.05 SVO Identified Funds XXX v forenrenenes KKK e forereneees XXX s foreeneees XXX i o0 o0 o000 o0 o000 e XXX i o

15.06 Affiliated Bank Loans

15.07 Unaffiliated Bank Loans

15.08 Unaffiliated Certificates of Deposit

15.09 Totals

15.10 Line 15.09 as a % of Col. 7

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................ 6,313,542
0

................ 1,689,991
0

36,086,409
......................... 4.9

3.5

13,008,545
......................... 1.8

1.3

.... 140,501,026

...691,254,251
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrease/(AECIEASE) .........oiuiiuiiiiiii ettt saeesaeenaeens

Total gain (I0SS) ON ISPOSAIS .....c.veuiiiiiiieieee ettt

Deduct consideration received on disposals
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) .......vcviviuiueueueueriitsiressetetesesesestsessssesesesesesesessssssssesesesasessssssssesesesesesesssssssss ssesesssssssanns (2,801,926)
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........ccccoiiiiiiiiiiii e 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 ............cccooiiiiiiiies s 0 0

Unrealized valuation increase/(decrease):

3.1 SCHON 1, COIUMN 17 ..ot Sheesessebseiretis 1,231,097

3.2 SECHON 2, COIUMN M ..ttt b e 02t h b et e e £ e o b b e bt a b b et et h b et ettt aeae 2eesensnseb et s esennsna et en s 0 e 1,231,097
SSAP NO. 108 AGJUSIMENLS ........eoeeeceeeeieecceceeeeee e e eeceeeetetesesssaesesesesesssassssesesessssassesasesssassssesesasssssssessesas s sssnssses s s sssnssses s s sssssesas s s sssssesesas s sssnsssessasanan ebtstseset et es et taesetetennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt et et et e s e et e s e ea e e st e st e s e e st eaeesees e e st eseane e e e e e s e e e e e e e e e e enanaes 0
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt e bttt e a et s he e sh e e sbeesb e e bt e beeabeaabe Sesseenteanteenseeaseaanenaeenes 0
Amortization:

% =TT T o TR )13 1T e TSSOSO 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ..ottt t et c e s s e e e e e e aeseseeee e e aeseeee a2 e e s e s eeee a5 22 Aeses 2o eE S e se A e s ee a2 2 eAe A e s e e eE e e an s e s e s esesnana Sosnsnbeb et s se s s 0

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceuiiiirieeeeeeieeeeceeteteeeeeescae e sesesesssae st esesesssas st esesesssaesssesenssssaesa sestsesesenenanas (1,570,829)
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiuouiieieececee e eectcte et eeeesetete et eeessseetetesesesssaesesesesensssetesesesnsssesesesssnsssesesesensnanas Soebesesessacnas (1,570,829)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........cooiiiiiiiiiiiie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) .......ccccciiiriiiiniiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (1,570,829)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (1,570,829)
Part D, SECHON 1, COIUMN B .......iuiuiiiieiteietei ettt ettt e s 2 s e s s s e s e s s e s s e s e s s e s e s s s et s s s nsesensesensess febteebseesaseenses 119,120
Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (1,689,949)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ......iiiiiiiiiieteeet ettt e st s s s e s et n s s s e s s e s s e s s s s s s s e s ensesensens febtiebseesnseenses 119,120

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (1,689,949)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 1,230,184

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt s s e st sttt eie fessnbesnaesnees 1,230,184

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 9,703,121 [ 0 o 9,703,121 [
2. Cost of cash equivalents ACQUIFEM .............cccooeueueueveecceeeeeeeeeeceeeeeeeseseseeaeas [ 302,690,898 |.....coovvevrreerirerieneen 0 [ 302,690,898 |.....ccvevvieciereiiie
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSALS ...............ccceveueveeeeecueueiereeeneaens [orereeeeeenenns 296,347,695 |....oovvvvrencneen 0 o 296,347,695 |.....ooooveriiiiiiiieian
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 16,046,324 |0 e 16,046,324 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 16,046,324 16,046,324

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: N/A

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Land and Office Building, 3250 Interstate Drive ... [........... Richfield .....vvvvninnnnne 0 . 1170172000 .. |. 11/01/2000 .. [.....ceeuee. 15,433,325 |.oooeeeiiiiiiiieis [V O 8,335,309 |........enn 8,335,309 |.....oeeeennnnn 385,320 eevvviiiiiiiiiiiinnns (VN N [V (385,320).cvvveeeneniniiiinnnnn O fooeeiiiiins 1,615,150 |.ooeeeeeeennnns 777,555
Land and Office Building, 4059 Kinross Lakes
Parkmay .......eeeeeemmmnmmmiiiiiiies [ eeeeeeeens Richfield ......vvvvnnnnnnee 0 . 10/17/2006 .. |. 10/17/2006 .. |.......ee... 9,419,312 | [V O 5,765,651 |......co. 5,765,651 |..coeeeeeneens 243,918 |..eviiiiiiiiiiiiiiens (VN N [V (243,918) .. 0 s 1,435,751 [oveeiiiiinnnns 541,835
Land and Office Building, 4049 Kinross Lakes
Parkiay ......ceeeesiniiiiiiiiiiiiiiiiiiiiiiiiiiiin, | ceeeeeeens Richfield ....uvvvnnnnneeees L oy . 07/15/2018 .. |. 07/15/2018 .. |............ 23,606,417 |..eeeveeeiiiininnnnnens [ 20,286,440 |............ 20,286,440 |.....ooeennnnnn 605,887 [...ccceeiiiiiiiinnn [V N [V (605,887)...ccuneniiiiien 0 |t 1,887,857 |...ccceennnnnn 791,494
0299999. Property occupied by the reporting entity - Administrative 48,459,054 34,387,400 34,387,400 1,235,124 0 0 (1,235,124) 4,938,758 2,110,884
0399999. Total Property occupied by the reporting entity 48,459,054 0 34,387,400 34,387,400 1,235, 124 0 0 (1,235,124) 4,938,758 2,110,884

0699999 - To

tals

48,459,054

0 34,387,400

34,387,400

1,235,124

(1,285,124)

4,938,758

2,110,884
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Showing All Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

Land and Office Building, 3250 Interstate Drive ....
Land and Office Building, 4059 Kinross Lakes Parkway
Land and Office Building, 3250 Interstate Drive ....
Land and Office Building, 4059 Kinross Lakes Parkway
Land and Office Building, 4049 Kinross Lakes Parkway
Land and Office Building, 3250 Interstate Drive ....
Land and Office Building, 4059 Kinross Lakes Parkway

Land and Office Building, 4049 Kinross Lakes Parkway ...

Richfield
Richfield
Richfield
Richfield
Richfield
Richfield
Richfield

Richfield ...

Jamco .
Jameo ...

Holland Paving .
Holland Paving .
Holland Paving .
Holland Paving .
Holland Paving .
Holland Paving ....

cooocoococoo

coooocooo

0199999. Acquired by Purchase

0399999 - Totals

91,280

95,702
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
054612729 ... U PO Stuart FL... ....03/25/2022 .| 2.944 22,500,000 |... 33,825,136 |...08/01/2022 ...
684262221 ... [ RO Columbus ... | OH... e ....07/29/2021 .|, 3.006 |ivvviiiiiiiinnns 5,000,000 .. P PPPPP L1 IFTPTTPPCPPUOPIN 7,285,727 |...07/13/2021 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 27,500,000 0 0 0 0 0 41,110,864 XXX
0899999. Total Mortgages in good standing 27,500,000 0 0 0 0 0 41,110,864 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 27,500,000 0
General Interrogatory:
1. Mortgages in good standing $

0 0 0 0 41,110,864 XXX

0 unpaid taxes $

69,319 interest due and unpaid.

2. Restructured mortgages $ 0 unpaid taxes § - -0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP 0 unpaidtaxes $ e 0 interest due and unpaid.
4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $ 0 interest due and unpaid.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Canal Capital Partners Ill, LP ceee |Reeeeeee. [ Twinsburg Canal Capital Management 11, LLC ....... ...05/01/2015 ... |. ... 930,000 |.......... 549,669 |.. .. 549,669 |......... (122,474)|... 0. 0. 0. 0. Il 6,120,000 |..... 37.500
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 930,000 549,669 549,669 (122,474) 0 0 0 0 0 6,120,000 | XXX
Fort Washington Private Equity Opportunities, Fort Washington Investment Advisors,
000000-00-0 . [Fund T11, LP ieevvreiiiiiiiiiiiiiiiie e Reverees Cincinnati ......covviiiiiiiinnnnnns 0T RO N .06/30/2014 ... [...... | PN IO 1,941,975 |....... 1,441,006 |....... 1,441,006 |......... (181, 111)[cnennns [N [N [N [N 0f.... 1,300,000 |...... 3.110
000000-00-0 . [Primus Capital Fund VI1, LP .....ccoouuiiiernnnnn Reeees Cleveland ........ccovvuuineeennnnns Primus Capital Fund VI1, LP ...cooeeeees fooniiiinn v ]oes 12/31/2012 ... |...... | PUPPTI IO 2,349,543 |....... 1,310,568 |....... 1,310,568 |...... (1,851,472)|....cceeennnnns (O PP (O PP (O PP (O PP [ FE 655,69 |...... 2.261
1999999. Joint Venture Interests - Common Stock - Unaffiliated 4,291,517 2,751,574 2,751,574 (2,082,583) 0 0 0 0 0 1,955,696 | XXX
05616M-AE-6 . [BABSN 2015-11 SN = CDO ...ceevevvnneeeeeennineeee | e Grand Cayman BABSN 2015-2 ..eeieeiiieeeeeeiee e [ e [ .06/02/2022 ...
44931B-AC-1 .. [ 1CG 2015-1 SN - CDO ... Grand Cayman .. 10G 2015-1A L 12/19/2022 L. s 0 0
50188R-AA-7 .. [LCM XIX IN - CDO .... Grand Cayman .. . [LCM 19A ...... . 61,145 |. 20,761 .0 .0
55953P-AE-5 .. [MAGNE 16 SUB = DO ....ceevvnviiviinennniiiiinnnnnns | neeeenens Grand Cayman .. .CYM. . | MAGNE 2015-16A . 75,538 ). . ... 0 .. 0 .. 0 . .
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 300,304 60,498 30,170 60,933 (109,726)| 124,219 0 0 119,486 0] XXX
6099999. Total - Unaffiliated 5,521,821 3,361,742 3,331,414 (2,094,124) (109,726)] 124,219 0 0 119,486 8,075,696 XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 o XXX

6299999 - Totals 5,521,821 3,361,742 3,331,414 (2,004, 124) (109,726), 124,219 0 0 119,486 | 8,075,69
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1AL .0 1B.. .0 1C.8 ... D8 e 0 TE.$ e 0 TF .8 e 0 1G98 i

1B 2A.. 0 2B.. 0 2C..$.

1C 3A.. 0 3B.. 0 3C..$.

1D 4A.. 0 4B.. 0 4C..$.

1E 5A.. 0 5B.. .0 5C..$....

1F 6. .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 ......... Primus Capital Fund VIT, LP ...oooiiiiiiiiiiiiiiiiii e Cleveland .....oooovveeiiieiiniiiiiii e ... Primus Capital Fund VII, LP ..ocooiiiiiiiiiiiiiiiiiiiiiiciceccecceees ... 12/31/2012 ... |...... o0 o 30,195 |oveveeeiieeiiiiiiiieeeeennn0 e 2.261
1999999. Joint Venture Interests - Common Stock - Unaffiliated 30,19% XXX
6099999. Total - Unaffiliated 30,195 XXX
6199999. Total - Affiliated 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... Canal Mezzanine Partners II, LP .... ... | Twinsburg Canal Mezzanine Partners I1, LP ......... . 08/28/2012 ..|. 06/13/2023 ..|.... 1,721,488 |.. .0 .. I 0 fees 1,721,488 |........ 1,721,488 |... .0
000000-00-0 ..... Canal Mezzanine Partners |1, LP .... ... | Twinsburg .. cove foreennOHe Canal Mezzanine Partners I, LP ......... . 08/28/2012 ..|. 09/14/2023 ..).... 1,013,458 |[.. .0 .. 0. 0 s 1,068,629 |........... 799,262 |... .0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,734,946 0 0 0 2,790,117 2,520,750 (269,367) 0
000000-00-0 ..... Primus Capital Fund VII, LP ... ... |Cleveland PR RN o s R Primus Capital Fund VII, LP .... . 12/31/2012 ..|. 03/16/2023 .. ... 1,887 ). .0 w0 L0 1,887 [ 37,741 |0 [l 35,854 | 35,854 |... .0
000000-00-0 ..... Primus Capital Fund VII, LP Cleveland .. .|Primus Capital Fund VII, LP . . 12/31/2012 ..|. 06/07/2023 .. ..470,691 0 .0 0 470,691 |.. 1,997,477 .0
000000-00-0 ..... Primus Capital Fund VII, LP ... Cleveland Primus Capital Fund VII, LP .... . 12/31/2012 ..|. 06/30/2023 .., .0 .0 w0 0 L, 481,766 .l 0 L 481,766 481,766 2
000000-00-0 ..... Primus Capital Fund VII, LP .....ccovvnenneeens Cleveland .......ccovvuiiieennnnnns Primus Capital Fund VII, LP .............. . 12/31/2012 ..|. 11/16/2023 . [......... 1,216 (V) 0 0 foeeiiieeene 1,216 | 24314 [0 ]l 23,008 ... 23,098 |oeevueeaenee 0
Fort Washington Private Equity Opportunities Fort Washington Investment Advisors, Inc
000000-00-0 ..... Fund 111, LP e Cincinnati ....coovvenieiriiiniines e L RN . 06/30/2014 ..|. 03/29/2023 ..|........ 22,430 |.eeeiiiines [V (V) [V (V) (V1) [V} SN 22,430 |.eeeeeennnns 50,000 |eevuneeeaennes 0fnnes 27,570 |........ 27,570 |oeeeeeeeaeenes 0
Fort lWashington Private Equity Opportunities Fort Washington Investment Advisors, Inc
000000-00-0 ..... Fund 11, LP e Cincinnati ....coovvenieiriiiniines e L RN . 06/30/2014 ..|. 08/24/2023 ..|........ 38,130 |oeveeneeeeees [V (V) [V (V) (V1) [V} SN 38,130 [ceuunenee 85,000 |oeevuuneaennes 0fnnes 46,870 |........ 46,870 [.oeeeveennnnnns 0
Fort Washington Private Equity Opportunities Fort Washington Investment Advisors, Inc
000000-00-0 ..... Fund 111, LP oo Cincinmati ....ocovvviieiiiiiiiinns |oennnnnnn OHe e [ . 06/30/2014 ..|. 12/29/2023 .. 0f.iieeennn. 86,011 |oeeeeennnes 117,987 [ooeeeiinnnes (U 31,976 |........ 31,976 |........ 57,013
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 3,264,976 0 2,644,611 2,644,611 93,275
44931B-AC-1 ... 1CG 2015-1 SN - CDO . |Grand Cayman .... . |Return of Capital ... . 12/19/2022 | 10/19/2023 .., o0 ... 19,572 |...
67389Y-AB-1 ..... OAKCL 2015-1 SN - CDO .. ... |Grand Cayman .... . |Return of Capital ... . 05/25/2022 ..|. 12/13/2023 .. . 0 e 198 4,350 |... s 5 s )
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated , 0 , 0 23,922 0 4,192 4,192 22,644
6099999. Total - Unaffiliated 3,355,311 55,171 0 0 0 55,171 0 3,410,482 5,785,726 0 2,375,244 2,375,244 93,275
6199999. Total - Affiliated 4,126 2,269 16,391 3,055 0 15,604 0 19,730 23,922 0 4,192 4,192 22,644
6299999 - Totals 3,359,437 57,440 16,391 3,055 0 70,775 0 3,430,212 5,809,648 0 2,379,436 2,379,436 115,919




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-XT-2 ..... UNITED STATES TREASURY ....ccevvvviiiiiiiiiiiieeceinnes .. SD.. R Y N 230,485 |...98.6563 |........ccuunnnns 225,923 [oooiiiiiiiinnnns 229,000 [.oeeiiennnnnnns 229,128 |ovvvennieeiennnnd (O RN <17 1 FURN | N AU | B RN 2.000 |...... 1.863 ....06/06/2019 ...|....05/31/2024 ...
912828-Y8-7 ..... UNITED STATES TREASLRY .. A ... 59,700 |...98.0938 |... O e 81 |0 [0 e 1.750 |...... 1.855 ....07/26/2019 ...|....07/31/2024 ...
912828-YH-7 ..... UNITED STATES TREASLRY .. A .. 836,522 |...97.4688 |... LU R 11 I N | I RN | ) AN 1.500 |...... 1.587 ...10/22/2019 ...|....09/30/2024 ...
912828-YH-7 ..... UNITED STATES TREASURY .. A .. 159,338 |...97.4688 |... .. . O i 46 |0 0 e 1.500 |...... 1.587 ....10/22/2019 ...|....09/30/2024 ...
912828-77-8 ..... UNITED STATES TREASLRY .. A .. 295,031 ...92.8438 |... . 300,000 |.. ....296,848 O 985 |0 [0 e 1.500 |...... 1.852 ....02/22/2022 ...|....01/31/2027 ...
91282C-AZ-4 ..... UNITED STATES TREASLRY .. A .. 849,867 |...92.8594 |... 789,305 |.... ... 850,000 |.. ....849,949 O e 27 o0 o0 e 0.375 |...... 0.378 ....12/08/2020 ...|....11/30/2025 ...
912820-00-1 ... UNITED STATES TREASLRY .. A .. 989,609 |...92.3281 |... 923,281 |.... .1,000,000 |.. ...993,635 O e 2,062 |0 [0 e 1.250 |...... 1.468 ....01/13/2022 ...|....12/31/2026 ...
91282C-EC-1 ..... UNITED STATES TREASURY .. A .. 996,719 |...93.7813 |... .1,000,000 |.. 997,881 0 [ 842 |0 0 e 1.875 |...... 1.944 ....03/11/2022 ...|....02/28/2027 ...
91282C-ET-4 . UNITED STATES TREASURY A ,275,828 |...95.7500 |. . .1,300,000 .1,283,054 |.. .0 .2.625 |......3.030 ....06/08/2022 .. 05/31/2027
91282C-EW-7 ..... UNITED STATES TREASURY A ,246,491 |...97.7500 |. ..1,212,100 |. . 1,240,000 1,244,684 |.. .0 .3.250 |......3.135 ...07/08/2022 .. 06/30/2027
912820-EW-7 ..... UNITED STATES TREASURY A . 10,062 |...97.7500 |. ...10,000 ..10,038 |.. .0 03,250 |......3.135 ....07/08/2022 .. 06/30/2027 ...
91282C-GA-3 ..... UNITED STATES TREASURY .. A ,501,938 |...99.4844 |... .1,500,000 |.. ,501,296 JLO N U (-3 (- ARt | B IEUUPRPRRIN | ) AU 4.000 |...... 3.954 .. 12/15/2022 ... |....12/15/2025 ...
912820-GE-5 ..... UNITED STATES TREASLRY .. A ..622,000 |...99.2500 |... . 620,000 |.. ....621,400 LU R (11[1 DN MO | N RPN | ) AN 3.875 |...... 3.759 ...01/19/2023 ...|....01/15/2026 ...
91282C-HA-2 ... UNITED STATES TREASURY .. .. 300,112 |...98.4688 |... . 300,000 |.. ....300,102 JLO N USSR ( (1)) APt | B IUPRRPRRPIN | ) FOU 3.500 |...... 3.491 ...05/08/2023 ...|....04/30/2028 ...
912820-JA-0 ..... UNITED STATES TREASLRY .. .. 503,966 |. 103.2813 |... ....504,015 L LT N | N RN | ) SN 4.625 |...... 4.671 ....10/12/2023 ...|....09/30/2028 ...
91282C-JA-0 ..... UNITED STATES TREASURY .. ] eeeeeeeen | 1A FE . .. 194,601 |. 103.2813 |... ....194,618 O e 20 0 e 0 4.625 |...... 4.671 ...10/12/2023 ... |....09/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations 10,072,259 [ XXX 10,085,967 0 XXX XXX XXX XXX
36241L-S7-2 ..... GN 783242 = RMBS .....ceeeeneeeeeeenneeeeeeeeneeeeeenns o e | s 4 ...97.0583 0 [ (1) |0 [0 e 3.000 |...... 1.719 ...06/27/2016 ...|....02/15/2026 ...
38373A-D9-4 ... GNR 2009-069 PV - CMO/RVBS I L ...98.2170 |... O e () 0 [0 e 4.000 |...... 3.275 ...12/19/2017 ...|....08/20/2039 ...
383756-26-5 ..... GNR 2012-102 DN - CMO/RMBS N ...98.1985 |... O e 0 [0 e 1.500 |...... 1.508 ...08/27/2012 ...|....09/20/2040 ...
38376E-VJ-1 ..... GNR 2009-110 AB - CMO/RMBS I L ...98.7406 |... LU RPN (1) N N | I RPN | ) A 4.000 |...... 3.141 ....08/16/2011 ...|....04/16/2039 ...
38378T-AF-7 ..... GNR 2013-071 GA - CMO/RMBS N ...95.0567 |... O e (15) 0 o0 e 2.500 |...... 2.469 ....09/25/2013 ...|....07/20/2041 ...
38379X-KD-1 ..... GNR 2016-083 AP - CMO/RVBS e [4 . ...96.0003 |.......cooeeeeennn 46,721 |oinniiiinnnn. 48,668 | 49,080 [0 e (128) [0 0 3.000 |...... 2.456 ....07/28/2016 ...|....10/20/2045 ...
38382H-N4-8 ... GNR 2020-123 PI - CMO/RMBS 18 ... A ) ...15.7600 |.............. 3,822,326 |......cooeviiinieeennn O feiiinnnnn .. 3,207,665 |oenniiiinni0 o (8395,227) |0 o0 3.000 |..... 11.325 ...02/10/2021 ...|....08/20/2050 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 3,858,885 | XXX 4,045,082 231,124 3,529,849 0 (395,577) 0 0 XXX XXX XXX 61,152 773,010 XXX XXX
0109999999. Total - U.S. Government Bonds 13,031,143 [ XXX 13,826,096 10,340,124 13,615,816 0 (389,025) 0 0 XXX XXX XXX 127,893 984,590 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
68609T-DM-7 ..... |OREGON ........................................................ | ...... | ....... |2 ......... | 1B FE |t 349,911 [...99.6970 [......ccvvnennnns 324,015 [.ooevinniees 325,000 [...oiiieenninnnns 332,928 |eeviiiieeennnn (V] R (5,881) [-oeeeevnnnens (U 0 |...... 4.000 |...... KIRREH NPT AT 1,083 [ooevnnnnnnes 13,000 |....12/14/2017 ...|....12/01/2048 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 349,911 | XXX 324,015 325,000 332,928 0 (5,881) 0 0 [ XXX XXX XXX 1,083 13,000 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 349,911 | XXX 324,015 325,000 332,928 0 XXX XXX
01179R-LA-9 ..... ALASKA MUN BD BK ALASKA MUN BD BK AUTH .... .. 1.EFE ..|... ...1,390,257 |. 100.1870 |....eevnnnnnns 1,207,283 |.... .1,205,000 |.. .... 1,208,931 0. ....05/14/2015 ...|....03/01/2024 ...
130536-QR-9 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. 1.G FE ..|... 1,500,000 |...99.9490 [....oeeeeennnn 1,499,235 |.... .1,500,000 |.. .... 1,500,000 0 . ....06/19/2015 ...|....07/01/2025 ...
130536-QW-8 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. 1.G FE ..|... ...98.4650 |... .1,000,000 |.. .... 1,000,005 0. ....10/30/2015 ...|....11/01/2040 ...
645791-CZ-5 ..... NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE ... .. 1.AFE ..|... . 104.0030 |... ,775,000 |.. .... 1,779,037 0 . ...07/28/2016 ...|....09/01/2026 ...
646136-TM-3 ..... NEW JERSEY ST TRANSN TR FD AUTH .. .. 1.B FE ..|... .. 88.6870 |... ....819,539 0. ....09/04/2013 ...|....12/15/2027 ...
647200-5U-4 ..... NEW MEXICO MTG FIN AUTH - MBS .... .. 1.AFE ..|... . ...91.0630 |... 521,623 |.... . . ....572,815 0 . ...05/03/2017 ...|....08/01/2038 ...
896221-AD-0 ..... TRIMBLE CNTY KY ENVIRONMENTAL FACS REV . .. SD.. .. 1.F FE ..|... .. 1,000,000 |. 101.5330 |..ceuunnnnnnns 1,015,330 |.... .1,000,000 |.. ....1,000,000 0. . . ....05/18/2017 ...|....06/01/2033 ...
91743P-ET-8 ..... UTAH HSG CORP .. .. 1.BFE .. 3,101,827 |. 111.2030 |. .. 3,315,160 |. .2,981,179 .3,098,045 |.. .0 (4,106) |. 113,124 |....04/27/2023 .. 05/21/2053
91743P-EN-1 ... UTAH HSG CORP .. . .. 1.BFE .. 3,082,938 |. 112.3100 |. .. 3,357,525 |. .3,080,757 |.. .0 (2,423) |. . 64,815 |....08/01/2023 .. 08/21/2083 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV .. ]--SD.. )2 oo | 1D FE ... .. 970,730 |...99.6630 |... 996,630 |.... . . 978,752 U PP 1,449 |. . 33,750 |....11/30/2017 ...|....08/15/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 14,897,071 | XXX 15,630,329 15,023,509 15,037,881 0 10,207 477,792 XXX XXX
3128MM-UNM-3 ..... |FH G18587 = RMBS ..eeeeeiiieirinieieerinniaeeeennnnaeaas | ...... | ....... |4 ......... | 1A e 323,858 [...96.0292 |.......ccouunnnns 295,573 [.ooiiriiinieens 307,795 [oooiiiiiinnnnnnns 316,462 [.....cccennnnnnss (V] (1L, 113) oo (U 0 |..... 3.000 |...... 1.992 [MON ..oov Joorrniaiiiinnnnnns LI 9,234 |....07/22/2016 ...|[....02/01/2031 ...
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3128P7-58-5 ... FH C91742 = RMBS .....ovivviiiiiiiiiieeeccciieeeeeens oo e | s 4 s LA e 430,003 |...96.2918 |.......ccevnnnnns 386,180 [.ovevevvvnnnnnns 401,052 [oeeiiiiinnnnnns 422,264 |.oovennnnnnnd 0 |eeens (1,803) fouvveeeeeiiinnd0 feeiiiiiinnl0 s 3.500 |...... 2.045 ....09/27/2016 ...|....01/01/2034 ...
3128P7-7L-1 ..... FH €91799 - RMBS . N LA .. 412,364 |...96.0262 |... ..394,253 |.. ....407,971 0 [ (1,021) Jeeeeen0 o0 e 3.500 |...... 2.5% ....12/07/2016 ...|....11/01/2034 ...
3128P7-06-3 ..... FH C91377 - RMBS . I L LA ...99.5031 |... ....385,337 O [ (2,037) [0 [0 4.500 |...... 2.617 ....12/13/2016 ...|....06/01/2031 ...
3128P7-0N-6 ..... FH C91361 - RMBS . N LA ...98.3524 |... ....264,827 0 e (1,369) |0 o0 e 4.000 |...... 2.403 ....02/14/2017 ...|....03/01/2031 ...
3128P7-W5-8 ..... FH C91568 - RVBS . I L LA ...94.9823 |... ....385,999 O [ (B3 [0 [0 3.000 |...... 1.950 ....07/22/2016 ...|....10/01/2032 ...
3128P7-XX-6 ..... FH €91594 - RIBS ... N LA ...94.70% |... ...410,207 0 . (L3 0 [0 | 3.000 |...... 1.984 ...08/16/2016 ...|....01/01/2033 ...
3128PV-BS-8 ..... FH J15449 - RIBS .... I L LA ...98.7865 |... O i (484) |0 0 4.000 |...... 2.118 ....09/27/2016 ...|....05/01/2026 ...
31294L-6V-0 ..... FH E02684 - R\BS . N LA ...99.5663 |... O e (12) 0 o0 e 4.500 |...... 3.976 ....12/31/2010 ...|....03/01/2025 ...
3132J4-H3-6 FH G30949 - RMBS . 4 1.4 .. ...95.9825 |. .0 .3.500 |......2.616 ...11/16/2016 .. 08/01/2036
3133N3-U9-3 ......[FH RE6008 - RMBS . 4 1.A .. ...90.3341 .0 .3.500 |......3.335 ....11/08/2019 .. 11/01/2049
3133N3-VG-6 . FH RE6015 - RMBS . 4 1.4 .. ...90.3633 |. .0 ......3.500 |...... 3.356 ...10/18/2019 .. 09/01/2049 ...
3136A5-BB-1 ..... FNR 2012-40 PA - CMO/RMBS . N LA ...94.6842 |... O e () 0 o0 e 2.000 |...... 1.895 ....04/25/2012 ...|....09/25/2040 ...
3136A5-P6-7 ..... FNR 2012-53 PB - CMO/RMBS . I L LA ...96.1044 |... LU SRR (/A DN PO | I RPN | ) AN 2.250 |...... 1.767 ....07/16/2012 ...|....02/25/2041 ...
3136A7-5E-8 ..... FNR 2012-96 PD - CMO/RMBS . N LA ...99.5672 |... J I N | I FORRPRRRt | B IR | ) AU 2.000 |...... 1.743 ....08/27/2012 ...|....07/25/2041 ...
3136AA-MJ-1 ... FNR 2012-139 BH - CMO/RMBS I L LA .. 165,185 |...90.5587 |... O e (124) |0 0 2.000 |...... 1.664 ...02/20/2013 ...|....02/25/2042 ...
3136AA-Y7-4 ..... FNR 2012-145 TA - CMO/RVBS N LA ... 31,082 ...95.7773 |... O 8 0 [0 e 1.250 |...... 1.342 ....01/24/2013 ... |....11/25/2042 ...
3136AA-YL-3 ..... FNR 2012-133 GE - CMO/RWBS .. I L LA ..13,399 |...94.0287 |... O o 0 [0 1.500 |...... 1.522 ....03/22/2013 ...|....08/25/2041 ...
3136AC-A5-0 ..... FNR 2013-18 PA - CMO/RMBS ... N LA ...92.6191 |... ....114,912 0 [ 108 |0 [0 e 2.000 |...... 2.302 ....06/25/2014 ...|....11/25/2041 ...
3136AC-EK-3 ..... FNR 2013-10 NE - CMO/RMBS . I L LA ...93.5249 |... ....300,387 LU R 12 - N N | N RPN | ) A 2.000 |...... 1.740 ....02/21/2013 ...|....01/25/2042 ...
3136AD-2H-1 ..... FNR 2013-43 XP - CMO/RMBS . 4 1.A .. ...93.0692 |. 127,951 |.. .0 .1.500 |......1.945 ....06/12/2013 .. 08/25/2041
3136AE-EZ-6 ..... FNR 2013-53 WG - CMO/RMBS . 4 1.4 .. ...92.7434 |. ..66,968 |.. .0 .2.000 |......2.370 ....06/24/2013 .. 06/25/2042
3136AE-S7-3 ..... FNR 2013-53 WiL - CMO/RMBS . 4 1.A .. ...92.6922 |. 114,930 |.. .0 .1.500 |......2.085 ....07/23/2013 .. 01/25/2042
3136AE-74-2 ..... FNR 2013-70 VA - CMO/RMBS |4 1.4 .. ...97.7375 |. . . 415,795 |.. .0 .3.000 |......2.686 ...06/21/2013 .. 08/25/2026 ...
3136AF-NE-O ..... FNR 2013-75 VG - CMO/RMBS . |4 1.A .. ...97.1361 ..158,488 |. 163,870 |.. .0 eeenn3.250 |......2.766 ...09/24/2013 .. 08/25/2026 ...
3136AR-R4-2 ..... FNR 2016-25 A - CMO/RVBS .. I L LA ...99.4980 |... e 1,075 | 1111 [ 7,111 O o () 0 [0 e 3.000 |...... 1.672 ....08/19/2016 ...|....11/25/2042 ...
3136AT-CK-8 ..... FNR 2016-50 BN - CMO/RMBS ... N LA ...88.3918 |... 720,381 |.... ....839,616 JLO I O (1)) APPSOt | B IR | ) FOU 3.000 |...... 2.508 ....09/26/2016 ...|....02/25/2046 ...
3136AT-JR-6 ..... FNR 2016-49 PA - CMO/RMBS ... I L LA ...92.6564 |... 382,231 |.... ....420,265 LU R Y/ N | I RPN | ) A 3.000 |...... 2.293 ...05/24/2017 ...|....09/25/2045 ...
3136AT-U8-5 ..... FNR 2016-77 BA - CMO/RMBS ... N LA ...92.8434 |... ...242,09 O [ (3 |0 o0 e 2.500 |...... 1.980 ....09/13/2017 ...|....01/25/2045 ...
3136AN-JZ-1 ... FNR 2017-31 QA - CMO/RMBS ... I L LA ...96.0904 |... LU RN (161N MO | I RPN | ) AN 3.500 |...... 2.943 ....06/24/2017 ...|....11/25/2045 ...
3137A2-09-8 ..... FHR 3752 PD - CMO/RMBS .. N LA ...92.8521 |... O e (T3 0 o0 e 2.750 |...... 2.150 ....12/26/2012 ...|....09/15/2040 ...
3137AJ-6F-6 ..... FHR 3955 BG - CMO/RNBS 4 1.4 .. ...94.3204 |. .0 .2.500 |......3.066 ....03/24/2014 .. 02/15/2041 ...
3137AP-GN-4 . FHR 4029 NE - CMO/RMBS .. 4 1.A .. ...95.5962 |. .0 .2.500 |......1.674 ....08/25/2013 .. 03/15/2041
3137AR-RT-5 . FHR 4080 DA - CMO/RMBS .. 4 1.4 .. ...93.1815 |. .0 .2.000 |......1.658 ...01/24/2013 .. 03/15/2041
3137AS-BZ-6 ..... FHR 4077 MA - CMO/RVBS . 4 1.A .. ...98.7345 |. .0 .2.000 |......1.743 ...08/08/2016 .. 08/15/2040
3137AT-KB-7 ..... FHR 4097 GJ - CMO/RVBS 4 1.4 .. ...97.6317 |. .0 ......2.500 |......1.821 ....09/13/2017 .. 10/15/2031 ...
3137AT-WE-7 ..... FHR 4106 EC - CMO/RMBS .. N LA ...92.9562 |... . 187,784 |.. O e (40) |0 o0 e 1.750 |...... 1.693 ....09/10/2012 ...|....04/15/2041 ...
3137AU-ML-0 ..... FHR 4102 LA - CMO/RMBS .. I L LA ...96.7734 |... ... 12,050 |.. O e 28 |0 [0 1.750 |...... 2.280 ....02/25/2014 ...|....01/15/2040 ...
3137AU-VJ-5 ... FHR 4119 PA - CMO/RVBS .. N LA ...93.6114 |... O e (24) |0 o0 e 1.500 |...... 1.414 ...10/22/2012 ...|....09/15/2041 ...
3137A0-VA-0 ..... FHR 4145 UC - CMO/RMBS .. I L LA ...95.1945 |... O 8 o0 [0 1.500 |...... 1.590 ....03/20/2013 ...|....12/15/2027 ...
3137AY-UE-9 ..... FHR 4163 YA - CMO/RMBS .. N LA ...93.3498 |... O e (142) |0 o0 e 2.500 |...... 2.211 ....03/14/2013 ...|....10/15/2041 ...
3137B0-DU-1 ..... FHR 4183 ME - CMO/RMBS .. I L LA ...93.9524 |... U R (-1 N N | I RPN | ) F 2.000 |...... 1.792 ....08/29/2016 ...|....02/15/2042 ...
3137B0-TR-5 ..... FHR 4186 MC - CMO/RMBS .. 4 ... LA ...95.1308 |... O e 264 |0 o0 e 1.500 |...... 2.501 ...07/22/2013 ...|....03/15/2028 ...
3137B4-4F-0 ..... FHR 4236 WC - CMO/RMBS .. 4 .. LA ...97.4546 |... O i (24) |0 [0 e 3.000 |...... 2.7% ....08/15/2013 ...|....05/15/2042 ...
3137B7-3L-1 ..... FHR 4289 IIE - CMO/RVBS 4 1.A .. ...98.3474 |. .0 ......3.000 |......2.370 ...02/12/2014 .. 08/15/2031 ...
3137B7-WH-8 ..... FHR 4311 EA - CMO/RMBS .. 4. 1AL ...94.6366 |... O i 17 o0 0 2.000 |...... 2.238 ...07/22/2014 ...|....09/15/2043 ...
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3137BA-HX-3 ..... FHR 4345 AB = CMO/RMBS ......covviiviiiiiiiiiieeeeees A ...99.2119 s s 054 i (O R (<2 ) 1 AP | N AR | B KN 3.000 |...... 2.351 ....07/24/2014 ...|....02/15/2040 ...
3137BA-XY-3 ..... FHR 4342 BD - CMO/RMBS .. A ...93.1622 |... O e 3 0 [0 e 2.500 |...... 2.844 ...06/02/2014 ...|....12/15/2043 ...
3137BB-FW-5 ..... FHR 4349 CD - CMO/RMBS .. A ...93.098 |... O i 21 0 [0 e 2.500 |...... 3.051 ....06/25/2014 ...|....03/15/2044 ...
3137BD-4U-7 ..... FHR 4378 AC - CMO/RMBS .. A ...96.5300 |... O e 28 o0 o0 e 2.000 |...... 2.793 ....08/26/2014 ...|....02/15/2044 ...
3137BN-28-0 ..... FHR 4569 A - CMO/RMBS ... A ...95.4338 |... LU R (/<N N | I RPN | ) AN 2.500 |...... 1.898 ....09/13/2017 ...|....11/15/2040 ...
3137BS-GS-6 ..... FHR 4621 KA - CMO/RMBS .. A ...90.0606 |... O [ (149) |0 o0 e 2.500 |...... 2.274 ...11/10/2016 ...|....04/15/2046 ...
3137BS-YX-5 ..... FHR 4631 AC - CMO/RVBS .. A ...98.0023 |... LU R (01N MO | I RPN | ) AN 3.500 |...... 2.751 ....12/19/2016 ...|....08/15/2043 ...
3138EQ-6P-2 ..... FN AL8077 - RMBS ... A ...97.6381 0 e (1,022) |0 o0 e 3.500 |...... 2.036 ....07/22/2016 ...|....12/01/2029 ...
3138ER-VP-2 . FN AL9621 - RMBS . A ...97.8201 .0 .4.000 |......2.876 ....08/27/2017 .. 01/01/2037
3138ES-B8-0 ..... FN AL9962 - RMBS . A ...95.8588 |. .0 .3.500 |......2.651 ....04/26/2017 .. 01/01/2036
3138W9-DC-1 ... FN AS0098 - RMBS . A ...96.1994 |. . . .0 ......3.500 |......2.602 ...12/09/2016 .. 08/01/2033 ...
313978-XM-1 ... FNR 2011-40 KA - CMO/RMBS ... A ...97.8%87 |... ...93,082 |.... 0 e 80 0 o0 e 3.500 |...... 3.642 ...06/15/2011 ...|....03/25/2026 ...
3140JX-EE-4 ..... FN B02832 - RMBS . A ...87.1050 |... 177,200 |.... ....206,813 O i (84) |0 0 e 3.000 |...... 2.79 ....02/28/2020 ...|....09/01/2049 ...
31400B-N5-3 ... FN CA4011 - RMBS . A ...90.3756 |... 245,240 |.... ....274,113 JLU N USSR (& D ARt | B IR | ) FOU 3.500 |...... 3.370 ....10/11/2019 ...|....08/01/2049 ...
31400C-DT-0 ..... FN CA4613 - RVBS . A ...90.3471 |... ..333,990 |.... ...373,238 JLUJN SRR £ N AU | I RPN | ) AN 3.500 |...... 3.377 ...11/07/2019 ...|....11/01/2049 ...
314120-SE-0 ..... FN 932117 - RMBS . A ...98.6105 |... ... 12,534 |.... O e B 0 o0 e 4.000 |...... 3.508 ....01/28/2011 ...|....11/01/2024 ...
31416W-ZA-3 ..... FN AB1636 - RMBS ... A ...96.9233 |... ..107,128 |.... O e (182) 0 [0 e 3.500 |...... 3.115 ...06/16/2011 ...|....10/01/2030 ...
31417Y-GK-7 ... FN MAO201 - RMBS ... A ...98.6201 |... O e B 0 o0 e 4.000 |...... 3.354 ...06/16/2011 ...|....10/01/2024 ...
31417Y-8D-0 ..... FN MA0515 - RMBS ... A ...98.3927 |... LU R ( 511D N N | I RPN | ) AN 3.500 |...... 2.624 ....06/16/2011 ...|....09/01/2025 ...
31418A-AJ-7 ..... FN MA0908 - RMBS . A ...97.9311 .0 .4.000 |......2.720 ....12/28/2016 .. 11/01/2031
31418A-F2-9 ..... FN MA1084 - RMBS . A ...96.4463 |. .0 .3.500 |......1.968 ...09/13/2017 .. 06/01/2032
31418A-H0-4 . FN MA1138 - RWBS . A ...96.2886 |. .0 .3.500 |......2.043 ....08/11/2016 .. 08/01/2032
31418A-SN-9 . FN MA1424 - RVBS . A ...96.1968 |. .0 .3.500 |......2.661 ....09/13/2017 .. 04/01/2033 ...
314188-7E-0 ..... FN MA2692 - RMBS . A ...95.7037 |. . ..193,388 .0 ......3.500 |......2.609 ...11/16/2016 .. 07/01/2036 ...
31418D-HY-1 ..... FN MA3846 - RMBS . A ...87.1047 |... 192,179 |.... ..220,630 |.. LU SRR ( (-1 ) MO | N RPN | ) A 3.000 |...... 2.979 ...10725/2019 ...|....11/01/2049 ...
31418V-T5-1 ..... FN AD7771 - RMBS ... A ...98.6099 |... ... 15,560 |.... ...15,780 |.. 0 [ (85) 0 o0 e 4.000 |...... 3.273 ...06/16/2011 ...|....07/01/2025 ...
31419D-M0-1 ... FN AE3066 - RMBS ... e |4 A ...98.3926 |... . . LU R {723 N N | I RPN | ) AN 3.500 |...... 3.017 ....06/16/2011 ...|....09/01/2025 ...
314190-NI-7 ..... FN AE3104 = RMBS ...oevveiiieiiiniieeeecennineeeennnnnes o ven | nnnees 4 s | 1.A ... L..97.1899 [t 16,123 [ 16,589 0 fooeeieeeeeee D) o0 o0 s 3.500 |...... 2.924 ...12/19/2017 ...|....09/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 12,332,459 | XXX 0 XXX XXX XXX 30,542 366,509 XXX XXX
19647P-BA-0 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG LABFE e 80,701 |...98.2220 (O S | N PN | I AR | B RN 3.200 |...... 3.200 [MON ..... [oeeeevvenniininns 215 | 2,582 |....06/20/2013 ...|....02/01/2044 ...
19647P-BW-2 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG ... .. 1.AFE ..|... ...83.2620 |... JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.750 |...... 3.750 [MON ..... . 84,118 |....08/04/2017 ...|....10/01/2057 ...
20775C-LV-4 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... . ...98.7030 |... 681,051 |.... LI RN | I N | RPN | B SN 3.050 |...... 3.050 [MN ...... . 21,045 |....11/02/2016 ...|....11/15/2031 ...
20775C-TU-8 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... .. 125,000 |. 100.3000 |... 125,375 |.... ... 124,998 O e (D o0 o0 e 3.400 |...... 3.400 ....04/26/2017 ...|....11/15/2032 ...
20775C-ZE-7 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 1AFE .. 359,972 |...99.4110 |. ..337,997 | 347,757 |.. .0 .4.000 |......3.366 ...02/07/2018 .. 11/15/2041 ...
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS . .. 1.BFE .. . 46,238 |. 100.0470 |. 45,021 |. ..45,000 |.. .0 4.150 |......4.141 ....09/11/2015 .. 04/15/2025
34074M-A6-8 ..... FLORIDA HSG FIN CORP REV .. .. 1.AFE .. 528,59 |. 103.5800 |. ..517,900 |. .524,087 |.. .0 .5.000 |......4.687 ...05/18/2022 .. 01/01/2053
373539-5F-8 . GEORGIA ST HSG & FIN AUTH REV - RMBS . 1AFE .. 149,197 |...99.2360 |. ..138,930 |. 141,524 .. .0 .3.500 |......2.911 ....10/06/2016 .. 06/01/2039
451290-\B-3 . IDAHO HSG & FIN ASSN - RIBS ... .1.BFE .. 113,231 |...96.3220 |. .. 104,167 |. . 111,801 |.. .0 ......3.500 |......2.810 ....06/05/2014 .. 05/21/2044 ...
45201L-WF-8 ..... ILLINOIS HSG DEV AUTH - RWBS .. .. 1.BFE ..|... ..218,869 |...95.8280 |... . 218,868 |.. ... 218,868 O [0 0 o0 e 3.875 |...... 3.875 ...10/11/2013 ... |....12/01/2043 ...
45201Y-N2-9 ... ILLINOIS HSG DEV AUTH REV - RWBS ... .. 1.AFE ..|... ...92.7930 |... ..682,572 |.. ....682,572 LI RN | N | RPN | B SN 3125 |...... 3.125 ...01/25/2017 ...|....02/01/2047 ...
45201Y-YK-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS ... .. 1.BFE ..|... ...84.5940 |... ..402,443 |.. ....390,656 O 889 |0 0 e 2.450 |...... 3.303 ....08/06/2014 ...|....06/01/2043 ...
45203L-CL-5 ..... ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... .. 1.AFE ..|... ...93.3290 |... ..958,021 |.. ....958,923 0. NV O | N RN | B SN 4.050 |...... 4.050 ....02/03/2017 ...|....03/01/2059 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... .. 1.AFE ..|... . ...90.4880 |... .. ....440,066 0 ... o0 o0 0 e 2.875 |...... 2.875 ...04/18/2017 ...|....11/01/2038 ...
56052F-CE-3 ... MAINE ST HSG AUTH MTG PUR - RMBS .........cooviiiennnnn LABFE i 83,950 [...99.3680 [..................79,494 |..................80,000 [.......cccoernnns 80,423 |...vvvvvrnnnnnns 0. (1,489) |0 o0 e 3.500 |...... 2.880 ...08/07/2015 ...|....11/15/2035 ...
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S5TAH1R-89-7 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ....ccevvunnfonn vun] vunnnns 2 i LLAFE e 2,000,000 |...98.6390 |.............. 1,972,780 [oooeeieennnnnn 2,000,000 |.eeevenninnns 2,000,047 [..ccvvvnnnnnnns (U R (23 1 AN | N AR | B RN 3.350 |...... 3.349 ...07/27/2017 ...|....09/15/2034 ...
5741R-YB-5 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.BFE ..|... . 79,397 |...99.4760 |... ... 74,607 |.... ...75,000 |.. 0 e (699) |0 o0 e 3.500 |...... 2.912 ....11/18/2015 ...|....09/01/2045 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2. .. 1.B FE ..|... .. 327,655 |...98.7340 |... LU R < 101+ N N | N RPN | ) AN 3.500 |...... 2.602 ...10/04/2019 ...|....03/01/2050 ...
57587A-HY-7 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... 2 ... .. 1.BFE ..|... ... 64,308 |...99.7780 |... . .. O e (A12) |0 o0 e 4.000 |...... 3.699 ....03/12/2015 ...|....06/01/2039 ...
594653-6J-1 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... .. 151,052 |...99.9090 |... . . 140,000 |.. .... 140,980 LU O 8. 7 N | I RPN | ) A 4.000 |...... 3.218 ....08/06/2015 ...|....06/01/2046 ...
594654-GD-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... 1,112,147 |...99.3050 |... ,012,911 |.... ,072,589 JLO N Y 72 i <t DN ARt | B FUUURPRRIN | ) AU 3.750 |...... 2.627 ...10/09/2019 ...|....06/01/2050 ...
604160-FT-6 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... .. 120,908 |...88.9610 |... 107,449 |.... 120,783 O o0 o0 [0 2.600 |...... 2.600 ....08/01/2012 ...|....09/01/2042 ...
604160-FY-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... .. 86,631 ...92.2800 |... ...79,943 |.... JL I N | I ARt | B IR | B AU 3.000 |...... 3.000 ....06/11/2014 ...|....07/01/2044 ...
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...89.8490 |[. 132,721 ). .0 .2.875 |......2.875 ....10/15/2014 .. 11/01/2044
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...89.4890 |. ..190,181 |. .0 .2.800 |......2.800 ....01/13/2015 .. 02/01/2045
604160-G0-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. ...90.1130 |. ..123,945 | .0 ......2.930 |......2.930 ....02/10/2017 .. 03/01/2047 ...
60416S-HX-1 ..... MINNESOTA ST HSG FIN AGY - RMBS 2 ... .. 1.BFE ..|... .. 147,116 |...99.6730 |... 134,559 |.... . . ....135,406 O e (1,012) o0 o0 e 4.000 |...... 3.388 ....12/04/2014 ...|....01/01/2045 ...
60416S-TC-4 ..... MINNESOTA ST HSG FIN AGY - RMBS 2. .. 1.B FE ..|... .. 158,892 |...99.8090 |... 149,714 |.... . 150,000 |.. ....151,539 LU R (01 N N | N RPN | ) A 4.000 |...... 3.465 ....12/14/2016 ...|....01/01/2047 ...
604280-CD-7 ..... MINOCQUA HAZELHURST ETC WIS JT SCH DIST ... N .. 1.CFE ..|... ..102,000 |. 100.3110 |... 100,311 |.... . 100,000 |.. ....100,227 JO N U (< /- ARt | B IEUPRRPRRTIN | ) AU 5.400 |...... 5.19 ....12/31/2010 ...|....03/01/2025 ...
605350-ND-8 ... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1.AFE ..|... .. 127,427 1...99.2080 |... 119,080 |[.... . 120,000 |.. ....121,204 O e (1,074) |0 o0 e 3.500 |...... 2.957 ....11/03/2016 ...|....12/01/2038 ...
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... .. 252,599 |...99.4850 |... 233,790 |.... ....236,493 0 [ (1,661) |0 o0 e 4.000 |...... 3.507 ....08/12/2015 ...|....11/01/2045 ...
60637B-PZ-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2. .. 1.B FE ..|... ...99.7260 |... 334,082 |.... ....343,230 O [ (5,648) |ovnenciiiinnnl0 o0 e 4.000 |...... 3.216 ....12/01/2017 ...|....05/01/2047 ...
61212R-84-2 ..... MONTANA ST BRD HSG - RMBS 2 ... .. 1.BFE ..|... ...99.7250 |... 448,763 |.... ....461,516 0 e (7,369) |0 o0 e 4.000 |...... 3.298 ...03/23/2018 ...|....06/01/2049 ...
63968M-NY-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... 2. .. 1.AFE ..|... ...98.9710 |... 4,949 5,000 [ 5,000 0. RN | N AR | N RN 3.500 |...... 2.912 ....03/01/2023 ...|....09/01/2046 ...
63968\-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . .. 1.LAFE .. ...99.0400 |. ..465,488 |. .488,328 |.. .0 (9,264) |. .3.750 |...... 3.506 ....10/03/2019 .. 09/01/2049
64613A-AC-6 ..... NEW JERSEY ST HSG & MTG FIN AGY REV . .. 1.CFE .. . 101.2730 |. 415,712 .. .0 (7,029) | .4.500 |......4.233 ....06/15/2018 .. 10/01/2048
647200-5T-7 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 1AFE .. ...98.5220 |. .305,979 |.. .0 (2,990) |- .3.500 |......2.378 ....10/26/2016 .. 03/01/2045
647200-X6-6 ..... NEW MEXICO MTG FIN AUTH - RMBS -2 1AFE .. . 100.0330 |. .321,746 |.. .0 (1,682) | .4.500 |......4.500 ....08/08/2013 .. 10/01/2043 ...
647201-HC-9 . NEW MEXICO MTG FIN AUTH - RMBS ... .2 1AFE .. ,020,464 |...99.4130 |. .985,421 |.. .0 ..(12,634) |. eeenn3.750 |......2.710 ...07/10/2019 .. 01/01/2050 ...
649720-8D-4 ... NEW YORK CITY HOUSING DEVELOPMENT CORPOR .. I L .. 1.CFE ..|... .. 103,341 ]...92.3910 |... ....103,341 LI RN | I N | RPN | B SN 3.050 |...... 3.049 ....06/19/2014 ...|....06/15/2036 ...
658207-SL-0 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. 2 ... .. 1.BFE ..|... .. 221,957 |...99.2830 |... ....212,422 O e (1,228) |0 o0 e 3.500 |...... 2.902 ....10/20/2016 ...|....07/01/2039 ...
658207-TX-3 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. 2. .. 1.B FE ..|... ...96.5700 |... ...514,992 L R N PO | I RN | ) AN 3.850 |...... 3.850 ...05/17/2017 ...|....07/01/2037 ...
658909-HII-9 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS ... 2 ... .. 1.BFE ..|... ...99.9340 |... JO N U (74 )N ARt | B FUUPURPRRIN | B AU 4.000 |...... 3.373 ....06/22/2015 ...|....01/01/2036 ...
658909-MA-1 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS ... 2. .. 1.B FE ..|... ...99.7030 |... . ....346,933 O o (4,348) |0 o0 e 4.000 |...... 3.145 ...04/05/2017 ...|....07/01/2047 ...
677560-N0-6 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... .. 1.AFE ..|... ...91.3500 |... 226,377 |.... . ...247,812 0 . e 0 [0 2.800 |...... 2.800 ....02/17/2016 ...|....03/01/2046 ...
677560-10-0 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 1AFE .. ...93.8570 |. ..478,671 |. . 510,000 .509,99% |.. .0 L0 .2.800 |......2.800 ....10/06/2016 .. 09/01/2031 ...
677560-UZ-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 1AFE .. . 100.1210 |. ..290,351 |. ..290,000 .296,736 |.. .0 ,228) |. .4.500 |......3.578 ...03/14/2017 .. 03/01/2047
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.6440 |. 89,680 90,000 ..90,337 |.. .0 .3.500 |......3.116 ....08/05/2015 .. 07/01/2036
686087-VE-4 ... OREGON ST HSG & CMNTY SVCS DEPT MTG REV 2 .1.CFE .. ...99.6990 |. ..518,435 |. ..520,000 .530,975 |.. .0 .4.000 |......3.116 ....05/03/2017 .. 07/01/2047
708796-4R-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. ...99.7040 |. ..458,638 |. . 460,000 .466,056 |.. .0 ......4.000 |......3.387 ...01/11/2017 .. 10/01/2046 ...
708796-T8-0 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... ...99.7080 |... 169,504 |.... . 170,000 |.. ....170,456 O e (1,251) |0 o0 e 3.500 |...... 3.134 ....08/19/2015 ...|....04/01/2040 ...
708790-RC-9 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2. .. 1.B FE ..|... ...96.3500 |... ,859,555 |.... .1,930,000 |.. .... 1,988,926 O e (7,881) |0 o0 e 3.000 |...... 2.563 ....02/17/2022 ...|....10/01/2052 ...
76221R-XN-8 ..... RHODE |SLAND HSG & MTG FIN CORP - RMBS 2 ... .. 1.BFE ..|... ...97.19%60 |... ,943,920 |.... .2,000,000 |.. ....2,000,013 O e (D) o0 o0 e 3.150 |...... 3.150 ....09/14/2016 ...|....10/01/2031 ...
76221T-KB-4 ..... RHODE ISLAND HSG & MTG FIN CORP REV - RM ... 2. .. 1.CFE ..|... . 100.0270 |... ,000,270 |.... .1,000,000 |.. .... 1,000,001 O o0 o0 [0 3.800 |...... 3.800 ...11/30/2017 ...|....10/01/2037 ...
83712D-UH-7 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .... 2 ... .. 1.AFE ..|... ...96.5470 |... 178,612 |.... ... 185,000 |.. 0 e (895) |0 o0 e 4.000 |...... 4.000 ....06/25/2015 ...|....07/01/2037 ...
83755N-EZ-1 ..... SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY 2. .. 1.B FE ..|... ...97.6250 |... ..283,113 |.... ..290,000 |.. JLU PR ( IR 7/-) N AU | I RPN | ) AN 3.500 |...... 3.156 ...10/14/2016 ...|....11/01/2041 ...
83756C-0K-4 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS 2. .. 1.LAFE ..|... ...93.9800 |... ...65,786 |.... ...70,000 |.. JL I I | [ APt | B IR | B AU 3.700 |...... 3.700 ...05/16/2017 ...|....11/01/2036 ...
880461-BP-2 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... . 100.0000 |... ...10,000 |.... ...10,000 |.. O o0 o0 [0 e 4.000 |...... 3.336 ....10/24/2013 ...|....07/01/2043 ...
880461-ER-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. ...94.2750 |. ..499,658 |. ..530,000 .0 ......3.550 |......3.827 ...03/22/2017 .. 07/01/2039 ...
880461-EU-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... 2. .. 1.BFE ..|.. .. 129,151 ]...99.6420 |... 119,570 |.... . 120,000 |. ....120,733 O e (738) |0 o0 4.000 |...... 3.660 ...05/14/2015 ... |....07/01/2045 ...
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880461-KB-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ..eevnvvvisfon ven ] nnnnns 2 i CABFE e 541,774 |...99.4760 |.................502,354 |....ccooeeiinnnd 505,000 [......ccevnnnnnns 515,110 [cooeriiiinnnnnnn 0 |eeens (5,668) [0 o0 [, 3.500 |...... 2.822 ....09/14/2016 ...|....01/01/2047 ...
880461-NL-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... .. 333,001 |...99.6990 |... . 310,000 |.. ....315,493 0 . e (2,795) o0 [0 | 4.000 |...... 3.256 ....10/31/2022 ...|....07/01/2042 ...
880461-NP-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... .. 325,230 |...99.4180 |... ... 308,618 LU SRR (T 0:5) N N | I RPN | ) A 4.000 |...... 3.291 ....05/18/2017 ...|....01/01/2042 ...
880461-PS-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... .. 285,000 |...94.4540 |... ....284,993 O e () o0 o0 e 3.700 |...... 3.700 ....05/18/2017 ...|....07/01/2036 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... ..798,188 |...95.4410 |... ....779,065 O [ (9,084) |0 o0 e 3.750 |...... 2.846 ....02/26/2020 ...|....07/01/2050 ...
88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2 ... .. 1.BFE ..|... .. 508,693 |...93.1120 |... 473,654 |.... ....508,693 JLO I N | I APPSRt | B IEUUPRRPRRPIN | ) AT 3.100 |...... 3.115 ...06/08/2017 ...|....09/01/2047 ...
88275L-AC-0 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... .. 1.AFE ..|... .. 948,383 |...77.9060 |... 738,848 |.... ....948,383 I RN | N | RPN | B FN 2.300 |...... 2.322 ....06/12/2020 ...|....07/01/2037 ...
88275L-AD-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... B .. 1.AFE ..|... .. 948,383 |...77.9060 |... ..738,848 |.... ....948,383 0 . 0 0 o0 e 2.300 |...... 2.322 ...06/12/2020 ...|....07/01/2037 ...
917436-X7-7 ..... UTAH HSG CORP SINGLE FAMILY MTG REV - RM . 2 .1.CFE .. . 10,009 |. 100.0110 |. 10,001 |. ..10,000 |.. .0 L0 .4.000 |......3.991 ....06/21/2011 .. 07/01/2024
91743P-AH-8 . UTAH HSG CORP - RMBS .. 4 .1.BFE .. ..13,955 |...99.6620 |. 12,021 .. .0 (2,732) |- .4.000 |......3.536 ....06/03/2014 .. 06/21/2044
924190-HG-9 . VERMONT HSG FIN AGY - RMBS 2 .1.BFE .. ..42,298 |...99.6390 |. ..40,398 |.. .0 . ... 3.750 |...... 2.535 ....04/10/2015 .. 11/01/2045 ...
924190-MD-0 ..... VERMONT HSG FIN AGY - RMBS 2 ... .. 1.BFE ..|... 143,878 |...99.4120 |... ....137,735 0 [ (907) |0 o0 e 4.000 |...... 3.245 ....08/09/2017 ...|....11/01/2047 ...
92812U-R3-4 ..... VASHSG 2022 SERIES A A - CMO/RWBS .. I L .. 1.AFE ..|... .. 919,807 |...80.5980 |... ....919,807 I RN | N | RPN | B FN 2.875 |...... 2.865 ....02/03/2022 ...|....02/25/2052 ...
92812V-MA-1 ... VIRGINIA ST HSG DEV AUTH - RMBS .... N .. 1.AFE ..|... ..635,166 |...95.6840 |... ....634,880 JO N PR {511 )N FORRRRR | B IEUPRRPRRRIN | ) AU 3125 |...... 3.109 ...05/24/2017 ...|....11/25/2039 ...
93978T-VD-8 ..... WASHINGTON ST HSG FIN COMMN - RWBS 2. .. 1.AFE ..|... ..211,510 ]...99.3180 |... ...202,460 O o (2,214) |0 [0 e 3.500 |...... 2.968 ....10/20/2016 ...|....12/01/2046 ...
983220-HV-2 ..... WYOMING CMNTY DEV AUTH HSG REV - RMBS .. 2 ... .. 1.BFE ..|... ... 36,597 |...99.4710 |... JLO I U ( 711D N ARt | B IUUUPRRPRRTIN | ) IO 3.000 |...... 2.79 ....01/07/2015 ...|....12/01/2044 ...
983220-1K-0 ... WYOMING CMNTY DEV AUTH HSG REV - RMBS ........cocooevefoes vun]unnnnns 2 iiiiinnns L ABFE i 785,000 |. 100.3120 0 fooeiviiiieee (B) |vvvvninnnenn0 o0 [, 3.450 |...... 3.450 ...04/26/2017 ...|....12/01/2032 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 33,149,788 | XXX 30,584,337 32,283,109 32,644,966 0 (153,616) 0 0 XXX XXX XXX 269,373 1,136,401 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 60,379,317 | XXX 57,442,424 59,231,351 59,859,003 0 (167,236) 0 0 XXX XXX XXX 402,265 1,980,702 XXX XXX
00080Q-AF-2 ..... ABN AMRO BANK NV . .. 2.BFE ..|... .. 997,320 |...98.1460 |... .1,000,000 |.. ....999,500 O 299 L0 [0 0l 40750 | 4.783 [ ....... .... 20,188 |... . 47,500 |....07/21/2015 ...|....07/28/2025 ...
00206R-MM-1 ... AT&T INC .. 2.BFE ..|... ...81.1192 |... ..899,000 |.. ....916,956 O e (1,837) [0 o0 el 2,550 | 2.318 (D ....... . 22,925 |....12/07/2020 ...|....12/01/2033 ...
009088-AB-1 ..... AIR CANADA 2015-2 PASS THROUGH TRUSTS = ......covvuun foon voe ] eeeen [T s .. 2.BFE ..|... ...90.0000 |... ..319,169 |.. ....319,231 0 | e (12) [0 0 4125 L 4118 (D ....... . 13,166 |....12/01/2015 ...|....06/15/2029 ...
012653-AD-3 ..... ALBEMARLE CORP .. 2.BFE ..|... ...98.2528 |... 982,528 |.... .1,000,000 |.. ....999,375 O e 165 [0 0 el 40650 |- 4.670 ...05/10/2022 ...|....06/01/2027 ...
014916-AA-8 ..... ALEXANDER FUNDING TRUST 11 .. 2.CFE ..|... . 105.0224 |.............. 2,100,448 |.... ....2,000,000 O 0 0 [0l 72467 | 7.474 ....08/15/2023 ...|....07/31/2028 ...
01748T-AC-5 ..... ALLEGION US HOLDING COMPANY INC .2.BFE .. . 102.0646 |. 999,999 |.. .0 .5.411 ....06/07/2022 .. 07/01/2032
023135-BX-3 . AMAZON.COM INC ... .1.DFE .. ...92.3239 |. ..455,000 .454,058 |.. .0 .1.089 ....06/10/2021 .. 05/12/2026
02343U-AJ-4 ..... [AMCOR FINANCE (USA) INC ... .2.BFE .. . 103.5371 .1,500,000 1,485,995 |.. .0 .5.755 ....05/17/2023 .. 05/26/2033
02665W-EH-0 ..... [AMERICAN HONDA FINANCE CORP . .1.GFE .. ...99.6699 |. .1,000,000 .998,823 |.. .0 .4.622 ....04/13/2023 .. 04/17/2030 ...
02772A-AA-T ..... AMERICAN NATIONAL GROUP LLC . .2.BFE .. ...96.4509 |. .1,000,000 ,000,000 .. .0 ......6.144 ...06/06/2022 .. 06/13/2032 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC .. 1.G FE ..|... ...99.1120 |... ... 500,000 |.. 499,917 O 8 0 [0 000040500 . 4.502 ...05/10/2022 ...|....05/13/2032 ...
03666H-AF-8 ..... ANTARES HOLDINGS LP .. 2.BFE ..|... . 103.3537 |... .1,000,000 |.. ....998,709 O i 89 0 [0 100272950 |- 7.984 ....08/08/2023 ...|....08/11/2028 ...
03761U-AH-9 ..... MIDCAP FINANCIAL INVESTMENT CORP ... .. 2.CFE ..|... ...91.3189 |... .1,000,000 |.. ....999,314 O e 249 L0 [0 00040500 |- 4.529 ....07/09/2021 ...|....07/16/2026 ...
03770D-A*-4 ..... APOLLO DEBT SOLUTIONS BDC ..vveeeeeeeenneeeeeeemninees oo ven | eeeee | s 202 ... ...99.9685 |... .2,000,000 |.. ....2,000,000 O 0 0 [0 0000082210 |- 8.208 ....12/21/2022 ... |....12/21/2025 ...
037833-EN-6 ..... APPLE INC 2| 1.B FE ..|... ...95.4500 |... ,997,981 O 326 o0 [0 000003250 | 3.270 ....08/01/2022 ...|....08/08/2029 ...
038923-All-8 ..... ARBOR REALTY TRUST INC .. 2 e |en 1.FPL ..|.. ...93.4102 |... ....2,000,000 O i 0 [0 002225000 |- 4.998 ...04/30/2021 ...|....04/30/2026 ...
038923-AX-6 ..... ARBOR REALTY TRUST INC .. 1.FPL .. ...89.0000 |. .1,000,000 |.. .0 . 4.503 ....08/31/2021 .. 09/01/2026 ...
04015C-AA-6 ..... ARES FINANCE CO LLC L2.AFE .. ...97.8018 |. .1,000,000 .998,410 |.. .0 .4.213 ....10/01/2014 .. 10/08/2024
045487-AB-1 ..... ASSOCIATED BANC-CORP . .2.CFE .. ...98.0188 |. .1,000,000 .999,582 |.. .0 .4.292 ....11/05/2014 .. 01/15/2025
04685A-3C-3 . ATHENE GLOBAL FUNDING .. 1.EFE .. ...86.0332 |. .1,500,000 1,234,163 |.. .0 .6.475 ...10/13/2022 .. 08/19/2028
04685A-3D-1 ..... ATHENE GLOBAL FUNDING .. 1.EFE .. ...90.1726 |. ...50,000 L4411 .0 ......6.475 ....10/13/2022 .. 10/02/2026 ...
04685A-3D-1 ..... ATHENE GLOBAL FUNDING ... |- 1L.EFE ... ...90.1726 |... . 1,450,000 |.. ....1,279,514 0 85,110 [0 o0 e 12780 | 6.466 ...10/13/2022 ...|....10/02/2026 ...
04685A-3E-9 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...81.3099 |... .5,000,000 |.. .... 3,927,630 0 ] 86,980 [oeeiiiiiinnnn0 oeeeiiiiiinnnl0 ]l 2,646 |l 6.167 | AO ...... .. 132,300 |....03/02/2023 ...|....10/04/2031 ...
05580M-81-9 ..... B RILEY FINANCIAL INC ... L 2.APL ... . ...13.4000 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 01052250 |- 0.053 [ JAJO ... 52,500 |....08/04/2021 ...|....08/31/2028 ...
05580M-82-7 ..... B RILEY FINANCIAL INC L2APL s 2,000,000 |...17.7200 |.............. 1,417,600 |.....covennnns 2,000,000 |..eevennnnnnns 2,000,000 J..eevunniiiinnns 0 fooeiviiiienenn0 vl foennninnnnnn 0 ]100.5.500 s 0.055 [JAJO ... |oeeerennnn... 18,639 |uvnnnnnnnnnes 110,000 |....08/25/2021 ... |....03/31/2026 ...
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05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC ...ccvvvnnvvvivinnn fooe ven | s 1,2 e L 2.CFE ot 991,960 |...92.9058 |.......ccevvnnnns 929,058 |.....cevunnnns 1,000,000 |..eennirrennnnn 996,327 |ooviiiininnns (U 1,504 [l 0 foorriiiiiinns 0 |ueen 2.950 |...... TR Vi ST E 9,09 |..eovuriiinnns 29,500 |....03/03/2021 ...|....03/10/2026 ...
060505-17-9 ..... BANK OF AMERICA CORP .. 2.CFE ..|... ...25.5200 |... ..625,000 |-eeevrnneeeeennn625,000 f.oeniieeeininnn0 e 0 0|l 62450 |l 6.450 ....12/31/2010 ...|....12/15/2086 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON CORP .. .. SD.. .| 1LFFE ... . 106.0610 |... .2,000,000 |.......oeeeeen 2,000,000 f...oeeeeeniennn0 Jvviiiiiiiniinnl0 o0 o0 00005834 | 5.834 ....10/18/2022 ...|....10/25/2033 ...
073096-AA-7 ..... BAYPORT POLYMERS LLC . .. 2.AFE ..|... ...95.5984 |... .3,000,000 |-.evunneeeenn3,000,000 f.eeeeiiiieei0 e el 0 o0 4743 | 4.743 ....04/11/2022 ...|....04/14/2027 ...
07330M-AC-1 ..... TRUIST BANK .. 1.F FE ..|... ...92.7220 |... .1,000,000 |.......eeeeee 1,000,000 f..oneeveninennn0 Jvveiiiiniiinn0 o0 o0 0000 2.636 |l 2.636 ....09/09/2019 ...|....09/17/2029 ...
0778FP-AL-3 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 2.AFE ..|... . 102.3332 |... 1,023,332 |.... ....1,000,000 |.. 999,335 [.oeeeeriiieeeenn0 e 35 [0 |ennl0 0050100 5.109 ...05/08/2023 ...|[....05/11/2033 ...
084664-CZ-2 ..... BERKSHIRE HATHAWAY F INANCE CORP .. 1.CFE ..|... ...94.3034 |... 9,430,340 |.... .. 10,000,000 |.. 09,998,781 [0 362 [0 00000022300 . 2.304 ....08/07/2022 ...|....03/15/2027 ...
092113-AV-1 ..... BLACK HILLS CORP . .. 2.AFE ..|... . 103.6166 |... 1,036,166 |.... 997,251 |0 e 88T 0 [0 ]l 50950 6.025 ....08/02/2023 ...|....03/15/2028 ...
09247X-AT-8 ..... BLACKROCK INC ..... .1.DFE .. . 100.8497 |. ..1,008,497 |. .990,584 |.. .4.876 ....06/17/2023 .. 05/25/2033 ...
092533-A#-5 . BLACKROCK CAP INVT CORP A 5.820 12/09/20 . . ...2.CPL .. ...97.0740 |. .. 1,941,480 |. .2,000,000 |.. .5.820 ....04/21/2022 .. 12/09/2025 ...
09259E-AB-4 . BLACKROCK TCP CAPITAL CORP ........ 1 .2.CFE .. ...92.1803 |. ..921,803 |. .1,007,516 |.. .....2.481 ....08/18/2021 .. 02/09/2026 ...
09261H-AD-9 ..... BLACKSTONE PRIVATE CREDIT FUND ... 12 .. 2.CFE ..|... 1,303,010 |...90.3924 |... ,245,607 |.... e 1,323,565 |oeeeeeeeiiennd0 e 15,944 0 0 ]l 2625 4.005 ...10/14/2022 ...|....12/15/2026 ...
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND .. 12 .. 2.CFE ..|... 2,006,480 |...95.1497 |... ,902,994 |.... 202,002,694 oiiiiiinennn0 e (1,398) [0 o0 0000030625 . 3.549 ....11/23/2020 ...}|....01/15/2026 ...
09261X-AB-8 ..... BLACKSTONE SECURED LENDING FUND .. 12 .. 2.CFE ..|... .. 987,910 |...91.3043 |... 913,043 |..............1,000,000 |.........c.......993,818 |..ooomiiiiniiin0 Joeeneenn2,159 [0 0 [ 2.750 o 2.990 ....03/09/2021 ...|....09/16/2026 ...
09261X-AD-4 ..... BLACKSTONE SECURED LENDING FUND .. 12 .. 2.CFE ..|... .. 987,970 |...88.0501 |.................880,501 |..............1,000,000 |.................993,065 [.......cce0veeena0 Jorrrrnnnenn 2,116 |l o0l 2,125 | 2.357 ....07/20/2021 ...|....02/15/2027 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. 12 .. 2.CFE ..|... .. 809,190 |...86.3791 |.................863,791 [.............. 1,000,000 |.................846,414 |........cc.......0 |oeeereti 26,676 |oeeeneeeennnnn0 [0 el 2,850 e 6.682 ....08/03/2022 ...|....09/30/2028 ...
093662-AJ-3 ..... BLOCK FINANCIAL LLC 12 .. 2.CFE ..|... .. 995,370 |...89.0088 |... ....996,934 |.oiiiiiiinnn0 [ 629 |0 [0 ]40002.500 2.572 ....06/22/2021 ...|....07/15/2028 ...
09581J-AA-4 ..... BLUE OWL FINANCE LLC .veeeeeeeeeeeeeeeeeeeeeeeeeees foen e 12 .. 2.BFE ..|... .. 987,300 |...82.3385 |... 823,385 |.... 990,170 |evveieeeennnn0 e 1,149 0 [0 8125 3.275 ...06/03/2021 ...|....06/10/2031 ...
107015-AA-7 ..... BREMER FINL CORP . |- 2.BFE ..|... ,000,000 |...95.0299 |... 950,299 |.... .. 1,000,008 |....oovevvnneenn Jovvveiieieen (M) o0 o0 000005.200 . 5.199 ....12/29/2014 ...|....12/30/2024 ...
109481-AA-1 ... BRIGHTSPHERE INVESTMENT GROUP INC L3.AFE .. 921,250 |...95.8527 |. ..958,527 |. .945,373 |.. .7.165 ....09/13/2022 .. 07/27/2026
11135F-BE-0 ..... BROADCOM INC .2.CFE .. 997,430 |...89.5622 |. ..895,622 |. .998,463 |.. .1.989 ....01/04/2021 .. 02/15/2028
11135F-BL-4 ..... BROADCOM INC ... . .2.CFE .. ,011,070 |...87.0655 |. ..870,655 |. 1,009,084 |.. .3.363 ....08/31/2021 .. 04/15/2034
114259-AV-6 ..... BROOKLYN UNTON GAS CO ..evvvvvniiviiniiiieeeciiiieceees fean e L2.AFE .. ,000,000 |...97.5832 |. ..975,832 | .1,000,000 |.. .4.632 ....08/02/2022 .. 08/05/2027 ...
115637-AS-9 ..... BROWN-FORMAN CORP ... e e fren e . 1.GFE .. ,991,060 |...98.0364 |. ..1,960,728 |. 1,998,243 |.. ......3.571 ...03/22/2018 .. 04/15/2025 ...
118230-AN-1 ... BUCKEYE PARTNERS LP ... .. 3.CFE ..|... .. 106,400 |...98.1250 |... 122,656 |.... 122,656 |....coevnen 115 [ 2541 [0 |0 [0 40350 e 6.598 ....12/15/2015 ...|....10/15/2024 ...
12325J-Ad-0 ..... FRANKLIN BSP LENDING CORP . .. 2.CFE ..|... ...92.2733 |... 3,690,932 |.... 3,961,988 |[....covvveeeeeenn0 Jovenneennn 15,942 [0 |0 [008.250 o 3.316 ....08/24/2021 ...|....03/30/2026 ...
125491-AN-0 ..... Cl FINANCIAL CORP .. 2.BFE ..|... ...78.68%4 |... 3,026,319 |..eeverrvennnnn ool 83,847 |0 0 ]00003.200 7.79 ....06/11/2023 ...|....12/17/2030 ...
136385-AV-3 ..... CANADIAN NATURAL RESOURCES LTD .. 2.AFE ..|... . ...98.2816 |... e 896,387 e e 30181 0 [0 002032900 . 4.591 ....08/21/2015 ...|....02/01/2025 ...
138616-AK-3 ..... CANTOR FITZGERALD LP .. 2.CFE ..|... .. 996,810 |...95.7405 |... 997,825 |0 [t 800 0 0 ]l040500 4.572 ....04/07/2022 ...|....04/14/2027 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.AFE ..|... .. 2,000,000 |...98.0441 |... s 2,000,000 |-eeeeereeeeennn0 [0 0 0 40927 | 4.929 ...05/05/2022 ...|....05/10/2028 ...
140501-AB-3 ..... CAPITAL SOUTHWEST CORP .. .2.CFE .. 1,021,100 |...94.5865 |. 945,865 .1,009,455 |.. .4.000 ....02/22/2021 .. 01/31/2026 ...
140501-AC-1 ..... CAPITAL SOUTHWEST CORP .. .2.CFE .. ...90.3557 |. ..903,557 .1,000,000 99,752 |.. .3.500 ....08/24/2021 .. 10/01/2026
15089Q-AM-6 ..... CELANESE US HOLDINGS LLC .2.CFE .. . 102.4067 |. 3,072,201 |. .3,000,000 .3,000,000 |.. .6.165 ....07/07/2022 .. 07/15/2027
150890-Al-4 ..... CELANESE US HOLDINGS LLC .. .2.CFE .. . 104.9662 |. .. 2,099,324 |. .2,000,000 1,999,508 |.. .6.35 ....08/10/2023 .. 11/15/2028
15201P-AA-7 ... SOUTHSTATE CORP ......eeuvnnn. .2.BFE .. ...94.1644 |. ..941,644 |. .1,000,000 |.. ......5.751 ....06/21/2020 .. 06/01/2030 ...
161175-BJ-2 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...94.4034 |... 944,034 |.... . . 929,412 |eveeeeeeeennnn0 e 14,502 0 0 ] 3U750 5.69 ...01/06/2023 ...|....02/15/2028 ...
17288X-AB-0 ..... CITADEL LP .. 2.BFE ..|... ...97.4210 |... 487,105 |.... . 500,000 |.. 499,200 |..evenerreennnn0 fooiiiiinnnn 200 il 0 L 4875 L 4.923 ....09/11/2019 ...|....01/15/2027 ...
172967-NU-1 ... CITIGROUP INC .. |- 1.GFE ..|... ...97.6524 |... .. 1,464,786 |.... .1,500,000 |.. 1o 1,500,000 [..eeeeeeeniiennn0 o0 0 o0 40910 ) 4.911 ....05/17/2022 ...|....05/24/2033 ...
172967-PA-3 ..... CITIGROUP INC | 1.GFE ... . 107.0469 |... .1,000,000 |.. +...1,000,000 |...oevevvnnnnnn Jovviiiiiiiin0 o0 00l 6.270 . 6.272 ....11/09/2022 ...|....11/17/2033 ...
174610-BE-4 ... CITIZENS FINANCIAL GROUP INC ... .. 2.BFE ..|... ...91.7843 |... .1,000,000 |.. 1. 1,000,000 |...oeeeeeenineni0 e el 0 o0 50641 ) 5.640 ...05/18/2022 ...|....05/21/2037 ...
19828T-AA-4 ... COLUMBIA PIPELINES OPERATING COMPANY LLC . .. 2.AFE ..|... . 103.5945 |... 2,071,890 |.... o 1,999,986 [...oeviiinennn0 i e 26 o0 000000050927 ). 5.927 ....08/02/2023 ...|....08/15/2030 ...
20602D-AA-9 ..... CONCENTRIX CORP .. 2.BFE ..|... . 102.4767 |... 1,024,767 |.... 999,162 |-evveeeeeeennn0 o122 |0 0 .. 6.650 |...... 6.686 ....07/19/2023 ...|....08/02/2026 ...
20602D-AB-7 ..... CONCENTRIX CORP .. .. 2.BFE ..|... . 102.8446 |... .. 1,028,446 |.... +..999,805 |oeeveiiiiiinnnn0 foeniiii s 15 0 [0 006600 . 6.605 ....07/19/2023 ...|....08/02/2028 ...
222070-AE-4 . COTY INC ........... L3.AFE .. ...98.2500 |. ..257,415 |. ..262,000 .250,693 |.. ... 7.079 ....06/15/2022 .. 04/15/2026 ...
224044-CR-6 ..... COX_COMMUNICATIONS INC .. ..2.BFE ..|.. . 101.7575 [..oiviinnnnnns 2,035,150 |.... .2,000,000 |. ...1,999.672 |0 i (148) |0 000050450 ). 5.454 ...06/12/2023 ... |....09/15/2028 ...
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225480-AA-9 ..... CREDIT OPPORTUNITIES PARTNERS JV LLC ...ovvvvvennenns o vee e | s L 2BPL e 1,000,000 |...92.0842 |................. 920,842 |.....covvnnnnn 1,000,000 [..eeveevennnnn Q0[O0 /001 P N RPN | [ AR | N RN | ) RN 3.620 |...... 3.620 ....08/17/2021 ...|....08/17/2026 ...
23338V-AS-5 ... DTE ELECTRIC CO .. SD.. .. 1.EFE ..|... .. 997,920 |. 104.1098 |... .1,000,000 |.. 998,122 |0 0202 0 [0 5.200 |...... 5.226 ....02/27/2023 ...|....04/01/2033 ...
28422E-UE-T ... JOHN DEERE CAPITAL CORP .. SD.. .. 1.F FE ..|... .. 214,933 |...98.4771 |... ..215,000 |.. 214990 0 [ 86 0 0 3.450 |...... 3.454 ....03/08/2018 ...|....03/13/2025 ...
24422E-\F-3 ... JOHN DEERE CAPITAL CORP |- 1L.EFE ... .. 999,340 |...92.1548 |... A 122999,695 |oeniiiiieeennn0 e 98 0 0 1.750 |...... 1.760 ....03/04/2020 ...|....03/09/2027 ...
24736X-AA-6 ..... DELTA AIR LINES 2015-1 PASS THROUGH TRUS . | LR FE L ..651,460 |...94.5158 |... ..651,854 |0 [ (21) 0 [0 3.625 |...... 3.619 ....08/10/2015 ...|....01/30/2029 ...
24736Y-AA-4 ..... DELTA AIR LINES 2015-1 PASS THROUGH TRUS . .. 2.BFE ..|... .. 325,734 ]...93.1875 |... 303,543 |.... . . 1 ee825,572 e e 8 0 0 3.875 |...... 3.891 ...08/10/2015 ...|....01/30/2029 ...
25461L-AA-0 ..... DIRECTV FINANCING LLC .. 3.BFE ..|... ..890,000 |...93.5000 |... 935,000 |.... .1,000,000 |.. ....918,194 | 8,387 [ 18,557 0 [0 5.875 |...... 8.550 ....06/13/2022 ...|....08/15/2027 ...
260543-CY-7 ..... DOW CHEMICAL CO .. 2.AFE ..|... . 101.1185 |ooeeeeenennnns 2,022,370 |.... .2,000,000 |.. 1,998,932 |.evevviiiieeeenn0 [ 189 [0 0 [ 4.800 |...... 4.812 ....11/28/2018 ...|....11/30/2028 ...
260543-DG-5 . DOW CHEMICAL CO L2.AFE .. . 109.9710 |. .. 2,199,420 |. .2,000,000 1,995,046 |.. .6.300 |......6.336 ....10/24/2022 .. 03/15/2033
263534-CR-8 EIDP INC . 1.GFE .. . 101.2533 |. ..708,773 |. . 700,000 .697,599 |.. .4.800 |......4.846 ....05/11/2023 .. 05/15/2033
263534-CR-8 EIDP INC .. .1.GFE .. s . 101.2533 |. 1,316,293 |. .1,300,000 . 1,295,547 |.. ......4.800 |......4.845 ....06/11/2023 .. 05/15/2033 ...
26442E-AJ-9 ... DUKE ENERGY OHIO INC . s .. 1.F FE ..|... 1,998,880 |. 103.5692 |... 2,071,384 |.... .2,000,000 |.. ,998,988 |..veneeeeennnnnn0 [ 108 |0 [0 e 5.250 |...... 5.257 ...08/20/2023 ...|....04/01/2033 ...
277432-AX-8 ..... EASTMAN CHEMICAL CO 2 s .2.BFE ..|.. ,999,700 |. 103.6917 |... .2,000,000 |.. ,999,719 |0 e 19 [0 0 5.750 |...... 5.752 ....02/22/2023 ...|....03/08/2033 ...
278642-Al-3 ..... EBAY INC 2 s L2.AFE ... .. 998,430 |...88.9239 |... .1,000,000 |.. 998,979 |evveeeeeeennn0 [ 149 |0 0 2.700 |...... 2.718 ....03/04/2020 ...|....03/11/2030 ...
285512-AD-1 ..... ELECTRONIC ARTS INC ... 2| 2.AFE ..|... .. 996,690 |. 100.1856 |... .1,000,000 |.. 999,170 |eveviiniiennnn0 [t 385 0 0 4.800 |...... 4.841 ....02/17/2016 ...|....03/01/2026 ...
20278N-AP-8 ..... ENERGY TRANSFER LP .... 2 e |en 2.CFE ..|... .. 999,240 |...96.9210 |... .1,000,000 |.. 10:999,786 |eeeveneeeeennn0 e 151 0 0 2.900 |...... 2.916 ...01/07/2020 ...|....05/15/2025 ...
20336U-AE-7 ..... ENLINK MIDSTREAM PARTNERS LP 2| 3.AFE ..|.. .. 129,520 |...97.7500 |... ... 140,000 |.. ... 136,850 |ooevenn 2,615 [ 1,235 |0 0 4.150 |...... 5.135 ....09/02/2015 ...|....06/01/2025 ...
204494-AQ-0 ... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. SV (PR .. 1.EFE ..|... .. 998,830 |. 100.7384 |... . .1,000,000 |.. ....999,020 190 0 0 5.450 |...... 5.477 ...02/28/2023 ...|....03/03/2028 ...
314890-AC-8 ..... FERGUSON FINANCE PLC .. 2.BFE ..|... ,994,040 |...97.9174 |... 1,958,348 |.... .2,000,000 |.. .... 1,995,926 L1124 [0 0 [ 4.250 |...... 4.317 ....04/12/2022 ...|....04/20/2027 ...
31620M-BW-5 ..... FIDELITY NATIONAL INFORMATION SERVICES I . .2.BFE .. ,996,820 |. 100.1409 |. ..2,002,818 |. .2,000,000 1,997,681 |.. .589 |. .4.700 |......4.736 ....07/06/2022 .. 07/15/2027
316773-DJ-6 ..... FIFTH THIRD BANCORP ... L2.AFE .. ,000,000 |. 103.6407 |. ..2,072,814 |. .2,000,000 .2,000,000 |.. L0 .6.361 |......6.365 ....10/24/2022 .. 10/27/2028
320209-AA-T7 ..... FIRST FINANCIAL BANCORP .. 2.BFE .. ,125,640 |...91.1970 |. 1,823,940 | .2,000,000 .2,026,9%1 |.. .. (15,464) |. .5.125 |...... 4.269 ....09/22/2016 .. 08/25/2025
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. .1.DFE .. ,497,570 |. 103.5936 |. 1,553,904 |. .1,500,000 . 1,497,826 |.. . 256 |. .5.100 |......5.120 . 44,200 |....02/28/2023 .. 04/01/2033 ...
36143L-2A-2 . GA GLOBAL FUNDING TRUST ... .. 1.F FE .. ,997,700 |...92.2073 |. .. 1,844,146 |. .2,000,000 1,999,047 |.. . 456 |. .1.625 |......1.649 . 32,500 |....01/08/2021 .. 01/15/2026 ...
37045X-CR-5 ... GENERAL MOTORS FINANCIAL COMPANY INC . cevveeens | 2B FE Ll .. 997,860 |...99.9031 |... 999,031 |.... .1,000,000 |.. 999,979 472 | 5.100 |...... 5.149 .51,000 |....01/14/2019 ...|....01/17/2024 ...
38173\1-AA-0 ..... GOLUB CAPITAL BDC INC ... 2 s .. 2.CFE ..|... ...99.1512 |... .1,000,000 |.. 1.2999,983 |0 o280 0 0 3.375 |...... 3.399 . 33,750 |....09/29/2020 ...|....04/15/2024 ...
38173\-AB-8 ..... GOLUB CAPITAL BDC INC ... 2 s .. 2.CFE ..|... ...90.4937 |... .1,000,000 |.. ....998,499 |0 B4 0 0 2.500 |...... 2.559 . 25,000 |....02/17/2021 ...|....08/24/2026 ...
381750-AA-5 ..... GOLUB CAP PARTNERS TRANCHE A 3.09 02/24/ ..coovveeeecfoee | eeeeiin | s ..2.BPL ..|.. ...96.3692 |... .1,000,000 |.. 1,000,000 |-.eeneeeeemnnnnna0 fooeeeiiiiiicn0 0 o0 e 3.090 |...... 3.090 ... 30,900 [....02/24/2022 ...|....02/24/2025 ...
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP 2 s ..2.CPL ..|.. ...89.5913 |... .2,000,000 |.. 1,984,724 [0 3,382 o0 0 e 8.875 |...... 9125 [MS ...... .. 179,965 |....08/23/2022 ...|....09/01/2027 ...
40052T-AA-7 ..... GRYPHON FDG LTD - ABS . |- 5.B Gl ..|... ....0.0001 |... 812,517 e O [0 0 [0 0 [ 0.500 |... 250.000 ....12/31/2010 ...|....05/11/2050 ...
40440V-A#-2 ..... HPS CORPORATE LENDING A 8.120 03/15/2026 . . ..2.CPL .. . 100.0000 |. ..5,000,000 |. .5,000,000 .5,000,000 |.. .8.120 |...... 8.120 ....03/15/2023 .. 03/15/2026 ...
41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC . 1, .2.CFE .. ...96.4994 |. ..964,994 |. .1,000,000 999,583 |.. .3.350 |......3.380 ....06/03/2020 .. 06/08/2025
41283L.-BA-2 ..... [HARLEY-DAVIDSON FINANCIAL SERVICES INC . 1, .2.CFE .. ...92.6743 |. .. 1,853,486 |. .2,000,000 1,764,650 |.. .3.050 [......7.341 ....10/20/2022 .. 02/14/2027 ...
422340-AD-4 .| HEARTLAND FINANCIAL USA INC ... 2. .2.BFE .. ...95.0057 |. .. 475,029 |. . 500,000 500,000 |.. .5.750 |......5.750 ....12/12/2014 .. 12/30/2024 ...
42234Q-AE-2 ..... [HEARTLAND FINANCIAL USA INC . 2, .2.BFE .. ...71.8664 |. .1,000,000 .1,000,000 |.. .een2.750 |......2.750 ....08/31/2021 .. 09/15/2031 ...
42250P-AE-3 ... HEALTHPEAK PROPERTIES INC ... 12 .. 2.AFE ..|... . 101.0746 |... .1,000,000 |.. 984,447 |oevveieeeeennn0 [l 887 0 [0 5.250 |...... 5.472 ...05/01/2023 ...|....12/15/2032 ...
432748-AB-T7 ..... HILLTOP HOLDINGS INC .. 2.AFE ..|... ...97.7532 |... 977,532 |.... .1,000,000 |.. 1,000,019 [0 e (1) 0 o0 e 5.000 |...... 5.000 ....04/06/2015 ...|....04/15/2025 ...
44891A-CE-5 ... HYUNDA| CAPITAL AMERICA ... 2 s .. 2.AFE ..|... . 102.5165 |... ..2,050,330 |.... .2,000,000 |.. e 1,992,618 [0 e 678 [0 [0 5.800 |...... 5.870 ....08/28/2023 ...|....04/01/2030 ...
45005*-AB-6 ..... IRG INDUSTRIAL LLC .... N R .. 2.CFE ..|... ...89.9010 |... 1,798,020 |.... .2,000,000 |.. 202,000,000 [..oneeeiiennnnnn ooviiiiiinn0 o0 [0 4.020 |...... 4.020 ....03/03/2021 ...}|....03/02/2028 ...
458140-CG-3 ..... INTEL CORP 12 .. 1.F FE ..|... . 104.3919 |... 2,609,798 |.... .2,500,000 |.. e 2,493,417 o0 542 |0 [0 e 5.200 |...... 5.237 ....02/07/2023 ...|....02/10/2033 ...
46266T-AB-4 ..... 12 .. 2.CFE ..|... . 101.5000 |... 1,015,000 |.... 1,000,000 |eeveniiiennnnnn999,928 [0 e (7) [0 0 s 5.700 |...... 5.702 ... 27,233 |....05/18/2023 ...|....05/15/2028 ...
46590X-AZ-9 ..... JBS USA LUX SA 1,2 e .. 2.CFE ..|... ...98.8750 |... 1,977,500 |.... .2,000,000 |.. n1,981,336 [ooieeeennienn0 et 4,067 el [0 e 5125 |...... 5.382 .. 113,889 |....06/10/2022 ...|....02/01/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO 1,2 e .. 1.G FE ..|... . 103.4809 |... 1,662,214 |.... .1,500,000 |.. +n1,390,586 |....ooevevnnnnn0 oeiiiient 7,763 o0 feil0 5.717 |...... 6.754 . 85,755 |....10/19/2022 ...|....09/14/2033 ...
469814-AA-5 ..... JACOBS ENGINEERING GROUP INC 1, .2.CFE .. . 101.5941 ..2,031,882 |. .2,000,000 .1,998,184 |.. ......5.900 |......5.913 . 63,917 |....02/13/2023 .. 03/01/2033 ...
4723301-BM-0 ... JEFFERIES FINANCIAL GROUP INC .....ovvivvvvnnniiiinnnns 1, ..2.BFE ..|.. . 101.9495 |.....ooeennnns 1,629,243 |.... .1,500,000 |. L4221 0 856 0 0 5.875 [...... 6.007 | JJ ooovvnn Joennennnnnnnn 39,167 [ 0 |....07/18/2023 ...|....07/21/2028 ...
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48662#-AA-2 ..... KAYNE ANDERSON BDC INC A 8.65 06/30/2027 ..........o.fees o] voeeees | eeeeeees L 2BFE | 2,000,000 |. 100.0000 |.............. 2,000,000 |...ccvvvunnnns 2,000,000 |.eeevenninnns 2,000,000 |.eeveenrirrennnd0 fooeiiiiiiiiiinnn0 0 0 ].0.8.650 ... 8.647 ....06/29/2023 ...|....06/30/2027 ...
48662#-AB-0 ..... KAYNE ANDERSON BDC INC A 8.74 06/30/2028 . v |- 2.BFE ... . 100.0000 |....ccvvennnns 2,000,000 |.... .2,000,000 |.. 422,000,000 [...oeeeeennneenn0 o0 o0 o0 0l 8L740 ). 8.738 ....06/29/2023 ...|....06/30/2028 ...
501797-AQ-7 ..... BATH & BODY WORKS INC |- 3.BFE ... . 101.7500 |.....cevnnnnns 4,144,278 |.... .4,073,000 |.. ... 4,144,278 |......... 130,956 |.........(34,223) [.ccoeriiiinnnnn0 [0 ]l 6694 ).l 5.656 ....04/14/2022 ...|....01/15/2027 ...
52532X-Ad-4 ..... LEIDOS INC .. 2.CFE ..|... . 103.9939 |....covnennnns 3,119,817 |.... .3,000,000 |.. 2n2,980,370 [oeeeeeeennnnnn0 e 1,460 [0 o0 50750 . 5.839 ....02/16/2023 ...|....03/15/2033 ...
539439-A0-2 ...... LLOYDS BANKING GROUP PLC .. .. 1.G FE ..|... ...94.0507 |....oovvnnnnns 2,351,268 |.... .2,500,000 |.. ... 2,206,280 |...oeeeeevnnnnnnn0 i 50,180 foiniiiiiiinnnl0 o0l 3574 ) 6.437 ....10/19/2022 ...|....11/07/2028 ...
55272X-AA-0 ..... MFA FINANCIAL INC oeeereieeeeeieeeeeeeeeeeeeeeeeens oo ven e | s ...2.CPL ..|... ...98.9360 |... 989,360 |.... .1,000,000 |.. 997,270 |eveeiieeeeenn0 e 5,738 0 [0 ]l 60250 . 6.872 ...04/08/2022 ...|....06/15/2024 ...
55336V-AA-8 ..... MPLX LP 2 s .. 2.BFE ..|... ...98.5407 |... 246,352 |.... 287467 0 2,145 0 [0 ]004.000 4.940 ....08/19/2015 ...|....02/15/2025 ...
556079-AF-8 ..... MACQUARIE BANK LTD . |--2.BFE ..|... . 106.3103 |...ccvvnnnnnns 1,063,103 |.... +..1,000,000 |...oeeeeennnenni0 Joeeieiiiieieen0 feieil0 o0 62798 ). 6.798 ....01/10/2023 ...|....01/18/2033 ...
56035L-A@-3 ..... MAIN STREET CAPITAL CORPORATION .. .. 2.CFE .. ...99.0533 |. .. 4,952,665 |. .5,000,000 |.. .7.535 ....02/02/2023 .. 12/23/2025 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC .2.BFE .. . 100.5728 |. ..1,005,728 |. .988,746 |.. .5.146 ....08/23/2023 .. 04/15/2029
576360-AX-2 ..... MASTERCARD INC ... .1EFE .. . 103.0801 .. 3,002,408 |. .2,997,409 |.. ......4.862 ...03/06/2023 .. 03/09/2033 ...
58933Y-BK-0 ..... MERCK & CO INC ... .. 1.EFE ..|... . 100.5287 |... ... 130,000 |.. 129,891 [ooeveeiiiieee0 a8 [0 0 [ 040500 . 4.511 ....05/08/2023 ...|....05/17/2033 ...
58933Y-BK-0 ..... MERCK & CO INC .. 1.EFE ..|... . 100.5287 |... .1,870,000 |.. ....1,868,463 |.......cevvnennn0 eviinien 109 [0 il 0 040500 . 4.511 ....06/08/2023 ...|....05/17/2033 ...
59408T-AA-8 ..... MICHAEL KORS (USA) INC .. .. 2.CFE ..|... ...98.0000 |... .1,000,000 |-.evueneeeeennn.986,796 [oooeeeeniiieii 0 e 15,057 [0 o0 4250 |- 5.888 ....06/10/2022 ...|....11/01/2024 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC .. 2.CFE ..|... . 104.0495 |... .4,000,000 |..evennenennnn 3,997,502 [oiiiiiiiinnn0 i 182 [0 0 00005.875 | 5.884 ....02/06/2023 ...|....02/09/2033 ...
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP INC .. .. 1.G FE ..|... . 103.7300 |... .3,000,000 |-..venneeeenn 3,000,000 f.eeeeiiiieei0 el feieiil0 0l 50754 | 5.753 ....02/21/2023 ...|....05/27/2034 ...
61747Y-FB-6 ..... MORGAN STANLEY .. 2.AFE ..|... . 100.7113 |... .2,000,000 |.....eneeeenn2,000,000 f..oeiiiiiiennn0 Jvviniiiiiiiinn0 o0 00005948 | 5.948 ....01/17/2023 ...|....01/19/2038 ...
61774A-AD-5 ..... MORGAN STANLEY DIRECT LENDING FUND . .. 2.CFE ..|... ...96.5728 |... 965,728 |.... .1,000,000 |.. 998,383 |evvuneeeeennn0 [ 478 |0 [0 ]l 40500 . 4.556 ...02/08/2022 ...|....02/11/2027 ...
63111X-AH-4 ..... NASDAQ INC .. 2.BFE ..|... . 102.6729 |... 1,026,729 |.... .1,000,000 |.. feie1s R 1oV R | R PP - 0 I U | R RPN | I R < < 1 I AN 5.3% ....06/22/2023 ...|....06/28/2028 ...
639057-AF-5 ..... NATWEST GROUP PLC . 1.GFE .. . 100.5057 |. ..3,015,171 |. .3,000,000 .2,843,215 |.. .6.820 ....10/19/2022 .. 09/30/2028
639057-AK-4 ..... NATWEST GROUP PLC ..... .1.GFE .. . 102.4592 |. 1,024,592 .1,000,000 .1,000,000 |.. .5.806 ....06/08/2023 .. 09/13/2029
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC . L2.APL L. ...95.5000 |. 1,910,000 .2,000,000 .2,000,000 |.. .5.747 ...04/15/2021 .. 04/30/2026
649840-CV-5 . NEW YORK STATE ELECTRIC & GAS CORP .1.GFE .. . 105.0449 |. 1,050,449 .1,000,000 .998,469 |.. .5.871 ....08/03/2023 .. 08/15/2033 ...
651229-BC-9 . NEWELL BRANDS INC ......cevvvvnnnnnnns .3.BFE .. ...99.5000 |. .1,000,000 .995,000 |.. ......6.375 ...09/09/2022 .. 09/15/2027 ...
65539*-AA-1 ..... NORTH HAVEN PRIVATE INCOME FUND LLC .. ..2.BPL ..|.. .. 4,000,000 |. 100.0000 |... .4,000,000 |.. +...4,000,000 [...ooeveevnnnnn Joeviiiiiiiinn0 o0 0000007000 . 7.000 ...03/16/2023 ...|....03/16/2026 ...
65539%-AD-5 ... NORTH HAVEN PIF B 8.88 08/10/2028 .. . |--2.BPL ..|... 1,000,000 |. 100.0000 |... .1,000,000 |.. +..1,000,000 |...oeeeeeeneeeni Joeeeeiiiieieen0 feeiiiieel0 feeeeiieel0 J.....8.880 .. 8.877 ....08/10/2023 ...|....08/10/2028 ...
665859-AX-2 ..... NORTHERN TRUST CORP | 1R FE L ...2,989,380 |. 107.3627 |... .3,000,000 |.. 202,990,637 [oveeiiiinnnnn0 e 1127 fenl0 0l 60125 | 6.171 ....10/26/2022 ...|....11/02/2032 ...
66765R-CL-8 ..... NORTHWEST NATURAL GAS CO .. s .. 1.F FE ..|... .. 997,800 |. 105.1973 |... .1,000,000 |.. 997,962 |eeeiiiieeennn0 o162 |0 [0 57O 5.779 ....08/02/2023 ...|....03/15/2033 ...
67077M-BA-5 ... NUTRIEN LTD 2 s .. 2.BFE ..|... .. 998,200 |. 100.7143 |... 1,007,143 |.... .1,000,000 |.. 998,448 o0 [ 288 0 [0 ]0040900 4.941 ....03/23/2023 ...|....03/27/2028 ...
680277-AC-4 ..... OLD SECOND BANCORP INC .. . .. 2.CFE ..|... 1,000,000 |...80.5812 |... 805,812 |.... .1,000,000 |.. +..1,000,000 |...oeeeeevneeeni Joeeeeiiiieieen0 o0 o0 0022082500 - 3.500 ...04/06/2021 ...|....04/15/2031 ...
682680-BA-0 ..... ONEQK INC ... 1, .2.BFE .. .. 999,220 |...95.0510 |. ..950,510 |. .1,000,000 ....999,750 |.. .2.215 ...03/05/2020 .. 09/15/2025 ...
682680-BL-6 ..... ONECK INC . 1, .2.BFE .. . 105.8885 |. ..2,117,770 |. .2,000,000 . 1,999,556 |.. .. 36 | .6.053 ....08/10/2023 .. 09/01/2033
68389X-BN-4 ..... ORACLE CORP .. 1, .2.BFE .. ...94.9213 |. .. 1,898,426 |. .2,000,000 .2,040,940 |.. ..(10,615) |. .2.654 ....01/18/2022 .. 11/15/2027
69120V-AM-3 ..... BLUE OWL CREDIT INCOME CORP . 1, .2.CFE .. ...91.2470 |. ..912,470 |. .1,000,000 .998,532 |.. .3.182 ....09/21/2021 .. 09/23/2026
69120V-AP-6 ..... BLUE OWL CREDIT INCOME CORP . 1, .2.CFE .. . 102.5289 |. ..2,050,578 |. .2,000,000 1,996,027 |.. i 7.813 ....00/09/2022 .. 09/16/2027 ...
69120V-AR-2 ..... BLUE OWL CREDIT INCOME CORP .... 1 .. 2.CFE ..|... .. 993,530 |. 103.9676 |... 1,039,676 |.... .1,000,000 |.. 994,126 |evveeeeeeennn0 o896 |0 0l 70950 8.110 ...06/06/2023 ...|....06/13/2028 ...
69351U-BA-0 ..... PPL ELECTRIC UTILITIES CORP . 12 .. 1.EFE ..|... .. 989,750 |. 102.4991 |... .1,000,000 |.. +...990,585 |oeveiiiiiinnnn0 o835 |0 014000052000 5.128 ....02/27/2023 ...|....05/15/2033 ...
69506Y-SC-4 ..... BANC OF CALIFORNIA 12,5 el .. 3.AFE ..|... ...86.5000 |... ... 400,000 |.. ....346,000 |.........(54,000) [-...cevrrenieenn0 Jvenniiieeenn0 0 1000080250 . 3.251 ....04/27/2021 ...|....05/01/2031 ...
709599-8S-2 ... PENSKE TRUCK LEASING CO LP 12 .. 2.BFE ..|... . 101.3271 |... .2,000,000 |.. o 1,996,625 [oiiiiiiiennnl0 i 785 o0 00000050700 . 5.747 ....01/05/2023 ...|....02/01/2028 ...
744560-CL-8 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. SD.. 12 .. 1.F FE ..|... ...99.9407 |... 1,000,000 |-evvunneeeeennnn999,158 [0 i 88 [0 0l 40650 | 4.661 21,700 |....08/23/2023 ...|....03/15/2033 ...
74930B-AG-0 ..... RBB BANCORP 12,5 .. 2.BFE ..|... ...70.0370 |... 1,400,740 |.... .2,000,000 |.......eeeeen 2,000,000 f..oeeiieniennn0 Jveiiiiiiiiiinn0 o0 Joiiiiinnnl000004.000 . 4.001 ... 80,000 [....03/23/2021 ...|....04/01/2031 ...
75574U-AC-5 ... READY CAPITAL CORP ... 1,2 e L 2.APL ... ...95.8568 |... 1,917,136 |.... .2,000,000 |.. 422,000,000 [...oeeeeevnneenn0 o0 el 0 0 6125 | 6.124 .. 122,500 |....04/08/2022 ...|....04/30/2025 ...
758750-AE-3 ..... REGAL REXNORD CORP .......ceevvvvvvnnnieiiinnnnnnns 1,2 e .. 2.CFE ..|... . 102.1941 |... 1,021,941 |.... .1,000,000 |.. 999,298 |..eeevevveinnnn0 foeviiii 18 |0 [0 1006300 . 6.314 . 35,175 |....01/09/2023 ...|....02/15/2030 ...
75951A-AN-8 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 . 1. . 1EFE .. ...92.2136 |. 1,844,272 |. .2,000,000 1,997,461 |.. e 2.794 . 55,000 |....01/13/2020 .. 01/21/2027 ...
771196-BV-3 ..... ROCHE HOLDINGS INC .... 1,2 e .. 1.CFE ..|... .. 3,500,000 )...94.1369 |.............. 3,294,792 |.... .3,500,000 |. ....3,500,000 J.......coeeeenn0 v o0 o0 0002314 ) 2.314 . 80,990 |....03/03/2022 ...|....03/10/2027 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

8013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC ......evvvvvvvennniiniinnnnns 2 s L 2AFE L 1,995,440 [...79.7787 |.....cceeee 1,595,574 |ooovvennnnnnnn 2,000,000 |.eeevenninnns 1,996,530 [.ovvvvvvvnnnnnn0 v 413 0 00000030350 ). 3.377 ....04/13/2021 ...|....04/16/2031 ...
828730-AB-7 ..... SIMMONS FIRST NATIONAL CORP .....eennveeeeenneeeeemnnnnn fooe e e [2,5 i .. 2.BFE ..|... 2,000,000 |...94.7500 |... 422,000,000 [...oeeeeeenneeni o (1) 0 o0 -0l 7.806 .. 7.806 ....03/21/2018 ...|....04/01/2028 ...
82967N-BA-5 ..... SIRIUS XM RADIO INC .. 3.CFE ..|... .. 932,500 |...96.5000 |.................965,000 |..............1,000,000 |.................950,377 |.......... 14,711 |.......... 11,916 ...l forriiinnnnnnnnl0 ].000.5.000 ... 6.577 ....06/22/2022 ...|....08/01/2027 ...
83012A-AA-7 ..... SIXTH STREET SPECIALTY LENDING INC ... .. 2.CFE ..|... .. 1,681,500 |...91.2527 |... e eeeennnneen 2,000,000 [o.nniieennnnn 1,778,021 |0 e 77,079 [0 |0 f022.500 . 7.408 ...10/19/2022 ...|....08/01/2026 ...
83012A-AB-5 ..... SIXTH STREET SPECIALTY LENDING INC ... .. 2.CFE ..|... .. 1,988,060 |. 102.9875 |... 2,059,750 |.... ,988,833 |..uvviiiiiinnnnd oo 773 |0 [0 006950 Ll 7.094 ....08/07/2023 ...|....08/14/2028 ...
84858D-AA-6 ..... SPIRIT AIRLINES CLASS A PASS THROUGH CER .. .. 2.BFE ..|... .. 563,234 |...89.0001 |... 501,279 |.... +.2.563,409 |..eeniiieeennn0 e (B 0 [0 ]l 40100 4.089 ...07/28/2015 ...|....10/01/2029 ...
854502-AS-0 ..... STANLEY BLACK & DECKER INC .. 2.AFE ..|... . 100.2486 |... 501,243 |.... +.500,091 |vveiniiniinnn0 [ (409) |0 0]l 6272 6.167 ....03/02/2023 ...|....03/06/2026 ...
86275#-AA-1 ... STRATEGIC CR OPP 4.25 04/01/2026 ......oeevevveeneeeee [ e e | s ..2.BPL ..|.. ...93.3193 |... 1,866,386 |.... 422,000,000 [...oeeeeeenneenn0 o0 el 0 o0 el 40250 . 4.253 ....08/31/2021 ...|....04/01/2026 ...
866677-AJ-6 ..... SUN COMMUNITIES OPERATING LP ... .2.CFE .. . 100.9078 |. .. 2,522,695 |. . 2,493,711 |.. .5.736 ....01/09/2023 .. 01/15/2033
87264A-CY-9 ..... T-MOBILE USA INC . .2.BFE .. . 100.6030 |. ..4,024,120 |. . 3,993,409 |.. .5.072 ....02/06/2023 .. 07/15/2033
87612E-BM-7 ..... TARGET CORP ....... s 1FFE .. ...93.3182 |. 1,399,773 |. . 1,498,420 |.. ......1.986 ....01/19/2022 .. 01/15/2027 ...
88023U-AH-4 ..... TEMPUR SEALY INTERNATIONAL INC . 12 .. 3.BFE ..|... ...90.0000 |... 900,000 |.... 853,406 |......cceveeeeni0 |oeeennnnnn 21,920 foeiiiiiininnnl0 i l0 0002240000 |- 7.402 ...06/13/2022 ...|....04/15/2029 ...
89214P-DD-8 ..... TOWNEBANK ...vvvvneeiiiiiniie e eeecenneeeeeenenes [ ven oo [2,5 il .. 2.AFE ..|... . ...84.8577 |... 1,697,154 |.... +.2.2,000,000 [.oeeriiinnnnnn v o0 0000030125 | 3.125 ....02/02/2022 ...|....02/15/2032 ...
896239-AE-0 ..... TRIMBLE INC ..eeeeeeeeeeeeeeeeeeeeeee e eeeeeeeeeeeeenes oo ven | [1,2 s .. 2.CFE ..|... .. 1,996,860 |. 106.6780 |... 2,133,560 |.... n1,997,080 [o.eoiieeeeniienn0 e i 220 [0 e l0 62100 ). 6.121 ....02/23/2023 ...|....03/15/2033 ...
89677Y-AG-9 ..... TRIPLEPOINT VENTURE GROWTH BDC CORP. ...eevvennvvvvvnn oo ven e | s .. 2.BFE ..|... .. 3,000,000 |...93.0707 |... 2,792,121 |.... 223,000,000 [.oeereevnnnnnn Joeviiiiiiiin0 o0 00040500 . 4.500 ....03/01/2021 ...|....03/01/2026 ...
89788N-AA-8 ..... TRUIST FINANCIAL CORP .. 1.G FE ..|... .. 1,786,290 |...93.0102 |... 1,860,204 |.... ...1,804,486 |......ccoevneeeni0 |oeeeennnn 15,161 [0 o0l 40916 | 6.297 ....10/18/2022 ...|....07/28/2033 ...
90187B-AB-7 ..... TWO HARBORS INVESTMENT CORP e | 2B FE ... 1,917,500 |...92.4779 |... .. 1,849,588 |.... 1,952,399 [0 i 20,867 o0 eiiinl0 1062250 .l 7.582 ....04/14/2022 ...|....01/15/2026 ...
909319-AA-3 ..... UNITED AIRLINES PASS THROUGH TRUST 2013 ... |- 2.CFE ..|... .. 553,252 |...96.0632 |... 531,471 |.... 553,340 |evveneeeeeennnn0 oo (46) |0 o0 1040300 . 4.286 ...08/01/2013 ...|....02/15/2027 ...
911312-BZ-8 UNITED PARCEL SERVICE INC . .. 1.F FE ..|... . 103.6894 |.............. 5,184,470 |.... 4,998,648 |....oooeevnennn0 i 248 o0 0l 40875 ) 4.879 ....02/23/2023 ...|....03/03/2033 ...
91159H-dJ-0 ..... [US BANCORP ..........cc..... . 1.GFE .. . 102.9993 |. ..2,059,986 |. .2,000,000 |.. .5.850 ....10/18/2022 .. 10/21/2033
91324P-EU-2 ..... [UNITEDHEALTH GROUP INC .. 1FFE .. ...99.6849 |. ..996,849 |. .998,311 |.. .4.288 ....03/23/2023 .. 01/15/2029
919794-AE-7 ..... [VALLEY NATIONAL BANCORP .2.BFE .. ...84.8155 |. ..848,155 |. .1,000,000 |.. .3.000 ....06/25/2021 .. 06/15/2031
92343V-ER-1 ..... [VERIZON COMMUNICATIONS INC L2.AFE .. ...99.0182 |. .. 2,584,375 |. . 2,593,634 |.. . 4.478 ....06/21/2018 .. 09/21/2028 ...
92345Y-AH-9 ..... [VERISK ANALYTICS INC .... .2.BFE .. . 106.7322 |. .. 1,067,322 |. .1,000,000 .991,038 |.. ......5.877 ...08/02/2023 .. 04/01/2033 ...
925650-AB-9 ..... VICI PROPERTIES LP .evuviiviiiiiiiiiiiiienevcvniineees oo e e 1,2 s .. 2.CFE ..|... ...97.5000 |......oounnnns 1,950,000 |.... .2,000,000 |.. 01,998,897 [oiiiiiiiiinnn0 i 237 o0 0l 40750 . 4.765 ....04/20/2022 ...|....02/15/2028 ...
92840V-AG-7 ..... VISTRA OPERATIONS COMPANY LLC oevveneeeeeeeeeeeeenen fooe e e 1,2 s .. 2.CFE ..|... ...94.7500 |...ccovnnnnnns 1,895,000 |.... .2,000,000 |.. e 1,985,357 o0 e 19,084 [0 eeil0 0022080700 - 4.843 ....04/11/2022 ...|....01/30/2027 ...
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC ...evvvnivvininnninvinns oo vee | e [T .. 2.CFE ..|... ...99.0445 |.............. 5,447,448 |.... 05,494,997 [0 30449 L0 00050125 5.195 ....06/10/2022 ...|....05/13/2025 ...
92852L-AC-3 ..... VITERRA FINANCE BV ..evveeeeeeeeeieeeeeeeneeeeeenes oo e | G | 1,2 s .. 2.CFE ..|... ...98.8548 |.....oouunnnns 1,977,006 |.... ...1,994,884 ... 0 e 1,391 [0 0 ]l 040900 - 4.985 ....04/13/2022 ...|....04/21/2027 ...
931142-FB-4 ..... WALMART INC e [1,2 0 .. 1.CFE ..|... ...99.0398 |........eennnt 1,485,597 |.... e 1,497,597 o0 357 o0 00000032900 . 3.941 ....04/12/2023 ...|....04/15/2028 ...
969457-CJ-7 ... WILLIAMS COMPANIES INC ...eveeeeeeeeeeeeenieeeeeeenie oo vee | s 1,2 e .. 2.BFE ..|... . 104.3851 |..ccovnnnnnnns 1,043,851 |.... 999,007 [.ooeeeeeeneeeend0 eeeiiiiieeen 97 o0 0 000250650 |- 5.664 . ...02/27/2023 ...|....03/15/2033 ...
984851-AH-8 ..... YARA INTERNATIONAL ASA . C...... 1,2 e ..2.BFE ..|.. . 110.5436 |.....covnnnnns 2,210,872 |.... ....2,000,000 J.....oooevennnn0 i o0 o0 0007378 ). 7.378 |IN ...... .. 147,560 |....11/08/2022 ...|....11/14/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 299,027,529 309,657,365 303,623,739 XXX XXX 4,278,492 11,445,520 XXX XXX
007036-GS-9 ..... ARMT 2005-2 2A1 - CMO/RVBS L TAFRM ... ...97.8214 |... ...10,835 |.... .. 11,077 .. ....07/24/2013 ...|....06/25/2035 ...
02149M-AB-5 ..... CWALT 2007-J1 1A2 - CMO/RMBS CARN L ...87.9040 |. ...54,074 |. ...61,515 ..54,074 |.. ....09/13/2013 .. 03/25/2037 ...
03464H-AA-3 . AOMT 225 A1 - CMO/RMBS .. 1AFE .. ...97.4151 ..2,511,408 |. .2,578,048 .2,523,620 |.. ....07/29/2022 .. 05/25/2067
03464J-AA-9 . AOMT 217 A1 - CMO/RMBS . 1AFE .. ...81.9082 |. .. 1,400,500 |. 1,709,841 1,674,352 |.. ....02/10/2022 .. 10/25/2066
03464P-AA-5 . AOMT 2022-2 A1 - RMBS 1AFE .. ...91.3706 |. .. 1,483,311 |. . 1,623,401 . 1,457,930 |.. ....08/01/2023 .. 01/25/2067
03464T-AA-7 ..... AOMT 2022-3 A1 - RMBS ... 1AFE .. ...93.2404 |. ..6,025,578 |. .6,462,411 .5,951,577 |.. ...08/03/2023 .. 01/25/2067 ...
059475-AG-8 ..... BOAA 2007-2 2A2 - CMO/RVBS .. L TAFRM ... .. 135,591 |...84.8523 |... ....09/18/2013 ...|....06/25/2037 ...
05949C-PP-5 ...... BOAMS 2005-L 4A1 - CMO/RMBS .........evvvvvvivnnnnnnnnns foun oee L TARN L. .. 538,730 |...92.5521 |... ...06/02/2020 ...|....01/25/2036 ...
05950M-AJ-9 ..... BAFC 2006-G 3A3 - CMO/RMBS AR L) ... 76,492 ]...99.2290 |... ....04/08/2016 ...|....07/20/2036 ...
059522-AA-0 ..... BAFC 2007-C 6A1 - RMBS AR L) ... 17,811]...96.7750 |... ....02/25/2016 ...|....05/20/2047 ...
059522-AU-6 ..... BAFC 2007-C 1A2 - CMO/RMBS .. N L TAFRM ... .. 127,698 |...90.4031 ....02/12/2016 ...|....05/20/2036 ...
07336F-AA-4 ..... BVINV 2022-INV3 A1 - CMO/RMBS .........covevvvvvnnnnnnnefone venfnnnnns 4. LA e 3,513,043 |...84.4192 ...02/17/2022 ... |....01/25/2052 ...
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07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS ........eevvvvvvmmnnnnnnns foee ven | s 4 s LA e 3,830,406 |...81.9688 |.............. 3,265,777 |ereerennnnn 3,984,170 [...ccvvnnnnnns 3,826,827 [..oevvvvnnnnns (U 1,455 [ooeeiiiiiinnnnnnd 0 foorriiiiiinns [V P 2.500 |...... 3.056 [MON ..... |eeeeeeeniiinnnns 8,300 ...02/10/2022 ...|....06/26/2051 ...
07384M-S7-8 ..... BSARM 2004-5 2A - CMO/RVBS N L 1.GFM ... .. 130,750 |...93.3777 |... ..130,182 |.. 121561 | (7,522) [ 490 0 [0 3.671 |...... 4.026 [MON ..... .. 3% ... ....01/27/2017 ...|....07/25/2034 ...
07386H-0Z-7 ..... BALTA 2005-2 2A3 - CMO/RMBS ........evvvvvivimnnnnninnns foun oee I L L TARN L ...90.1881 |... ..241,208 |.. 176,409 0 [ 7,102 0 0 4.862 ...02/11/2016 ...|....04/25/2035 ...
1248ME-AG-4 ..... CBASS 2007-CB4 A2D - RMBS . N L TAFRM ... ...87.4494 |... 207,135 |eeeeeeeeeenh A74519 |0 2,828 |0 0 e 3.454 ....08/16/2011 ...|....04/25/2037 ...
12530B-AA-7 ..... CFMT 2021-3 A - CMBS I L .. 1.AFE ..|... ...97.3100 |... . 2,729,680 |.vvunnennnnnn 2,730,525 [ooiiiiiiiiiin 0 e (3,383) [0 0 [ 1.151 ....10/22/2021 ...|....10/27/2031 ...
12530J-AA-0 ..... CFMT 22AB2 A - CMO/RMBS ... N .. 1.AFE ..|... .. 87.8000 |... 2,614,509 |.... 2,889,281 [0 el 37,784 0 [0 2.000 ...02/14/2022 ...|....02/26/2052 ...
12546Y-AA-9 ..... CHNGE 222 A1 - CMO/RMBS ... I L .. 1.DFE . ...93.1175 |... 1,866,648 |.... 202,009,103 [..eieiiiinnnnnn0 it 8,616 [0 o0 3.757 ....02/22/2022 ...|....03/25/2067 ...
125690-AA-8 ..... CHNGE 234 A1 - RMBS N .. 1.AFE . . 101.4531 |... e 466,252 |Lii466,251 [0 [T 0 [0 7.573 ....08/17/2023 ...|....09/25/2058 ...
12663D-AC-8 ..... CSMC 22NaM5 A1 - CMO/RMBS . 4 .1AFE. . 101.1585 |. ..2,283,030 |. ....08/01/2022 .. 05/25/2067
12667F-5E-1 ..... CWALT 2005-6CB 1A3 - CMO/RMBS . 4 C1ARM . ...82.7131 ..190,359 |. ..230,143 .. ....01/16/2014 .. 04/25/2035
126694-UIN-6 ..... CWHL 2005-31 2A3 - CMO/RMBS . 4 AR ...84.7899 |. ..409,000 |. ..482,369 429,105 |.. . 3757 . ...07/10/2019 .. 01/25/2036 ...
161590-AC-8 ..... CHASE 2019-1 A3 - CMO/RVBS N 1.A ... .. 154,290 |...87.4252 |... . 150,710 |.. 183,867 o0 e (241) |0 [0 3.500 ....01/14/2020 ...|....03/25/2050 ...
17030J-AA-4 ..... CHNGE 2022-1 A1 - RMBS I L 1.CFE. 1,719,601 |...90.8233 |... .1,719,614 |.. el LTA125 [0 e TUB78 [0 [0 3.007 ...01/21/2022 ... |....01/25/2067 ...
17309A-AD-1 ..... CMALT 2006-A1 1A4 - CMO/RMBS .. N 1.AFM. ... 69,791 ...88.7789 |... 13,403 | 89,791 [0 e 2,083 0 0 e 5.750 ....07/17/2013 ...|....04/25/2036 ...
19687Y-AA-3 ..... COLT 2020-RPL1 A1 - RMBS I L 1.AFE. .. 622,408 |...85.6028 |... 622,404 |oooiiii 622,371 [0 e (12) [0 0 e 1.390 ....10/06/2020 ...|....01/26/2065 ...
32051G-EZ-4 ..... FHAMS 2004-AA7 1A1 - CMO/RMBS . N 1.AFM. .. 136,309 |...91.8402 |... 160,364 |oeeeenieeeeeennn 129,289 [0 e (7,208) [0 o0 e 5.233 ....02/19/2016 ...|....02/25/2035 ...
32052(-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RMBS .... I L 1. ...65.7273 |... L.634,805 |l 3T 0 e (7,410) [0 0 e 5.048 ....08/01/2016 ...|....07/25/2036 ...
33851R-AA-9 ..... FSMT 2021-10INV A1 - CMO/RMBS ... N ...84.6678 |... . . 2,481,473 |.. e 2,314,008 o0 e 1174 0 [0 3.000 ...04/08/2022 ...|....10/25/2051 ...
33851T-AD-9 ..... FSMT 2111IN A4 - CMO/RMBS I L ...81.4616 |... 1,371,888 |.... 01,690,382 [onniiiiiiinnn0 e (776) [0 feiil0 e 2.500 ....10/20/2021 ...|....11/27/2051 ...
33852H-AB-8 . FSMT 2021- 8INV A3 - CMO/RMBS . 4 ...82.0938 |. 1,344,481 |. .1,594,030 |.. .2.500 |.. ....01/27/2022 .. 09/25/2051
33853G-AB-9 . FSMT 2021-12 A2 - CMO/RVBS .. 4 ...80.8219 |. .. 1,060,438 |. . 1,312,068 1,311,475 |.. .2.500 |.. ....11/10/2021 .. 11/27/2051
36168M-AA-1 ... GCAT 2022-NQM3 A1 - CMO/RMBS 4 ...96.5668 |. .. 4,335,828 |. . 4,489,972 . 4,248,354 |.. .4.349 |.. ....07/11/2023 .. 04/25/2067
36168-AA-9 ..... GCAT 22NQM5 A1 - CMO/RMBS . |4 . 102.4377 |. ..911,039 |. ..889,359 .864,813 |.. .5.710 |.. ....10/14/2022 .. 08/25/2067 ...
36169K-AA-4 ..... GCAT 2022-NaM2 A1 - CMO/RMBS |4 ...96.2750 |. .. 2,382,353 |. . 2,474,529 .2,331,787 |.. ......4.210 |.. ...08/02/2023 .. 02/25/2067 ...
36170H-AA-8 ..... GCAT 2022-NQM4 A1 - RVBS 4. . 100.6429 |... .879, 884,348 .....ocvvvneennnn0 |eviinnnnnn8299 [0 [0 e 5.269 ....08/12/2022 ...|....08/25/2067 ...
362257-AB-3 ..... GSAA 2006-17 A2 - RMBS ... .4, ...24.3401 |... 1,707,853 876,475 |0 [0 85,719 0 0 5.830 ....12/31/2010 ...|....11/25/2036 ...
3622EA-AA-8 ..... GSAA 2007-3 1AA - RMBS ... .14, ...53.8288 |... 1,024,879 381,456 |0 [ 5754 0 [0 5.610 ...01/05/2016 ...|....03/25/2037 ...
362341-75-2 ... GSR 2006-1F 4A1 - CMO/RMBS L4 ...74.6453 |... 115,549 | (4,788) [l B8 |0 [0 5.500 ....12/16/2014 ...|....02/25/2036 ...
362341-XG-9 ..... GSR 2005-AR7 6A1 - CMO/RMBS .... 4. L..92.6937 |..oiiiiiiieen 24,833 | 26,790 [ 26,385 [0 e (1) L0 0 4.511 ....02/22/2016 ...|....11/25/2035 ...
362420-FS-7 ... GSR 2004-11 2A1 - CMO/RVBS L4 ...98.2774 |... O e (743) |0 o0 e 5.009 ....01/27/2017 ...|....09/25/2034 ...
41161P-EZ-2 ..... HVMLT 2004-5 3A - CMO/RVBS 4 .. ...80.8824 |. .0 .3.8% |.. ....01/27/2017 .. 06/19/2034 ...
41161V-AC-4 ..... HVMLT 2006-7 2AA - RWBS 4, ...85.4124 |. . N .(60,350) |. .5.870 ....12/04/2014 .. 09/19/2036
4378K-AA-0 ..... HOF 2022-1 A1 - RMBS .... 4 . 100.7004 |. ..911,845 |. .0 .5.082 |.. ....08/056/2022 .. 07/25/2067
45276K-AA-5 ..... IMPRL 22NQM3 A1 - RMBS 4 ...97.2874 |. .. 1,660,380 |. .0 .4.380 |.. ....04/14/2022 .. 05/25/2067
452760-AA-2 ..... IMPRL 2022-NaM5 A1 - RMBS . 4 ...99.7770 |. ..1,715,140 |. .0 ......5.390 |.. ....08/02/2022 .. 08/25/2067 ...
45660L-CK-3 ..... INDX 2005-AR2 1A1 - CMO/RWBS .. .4, ...72.6320 |... . . 229,19 0 |eeennnn 10,852 o 10,936 [0 e 6.150 ...02/16/2016 ...|....02/25/2035 ...
46592(-AC-6 ..... JPMNMT 2021-3 A3 - CMO/RVBS 4. ...82.1558 |... .1,064,453 |.. ... 1,045,422 LU R (7 £-) N MO | I RPN | ) AN 2.500 ...01/10/2022 ...|....07/25/2051 ...
466247-SE-4 ..... JPMMT 2005-A5 1A2 - CMO/RMBS .. L4 ...96.4856 |... ...80,700 |.. O e 782 0 o0 e 4.386 ....01/31/2012 ...|....08/25/2035 ...
46627M-CY-1 ..... JPALT 2006-A1 3A1 - CMO/RMBS I L ...78.2199 |... ..189,047 |.. O 1,043 0 [0 4.084 ....04/06/2017 ...|....03/25/2036 ...
46654C-AE-5 ..... JPMNMT 2021-INV7 A2A - CMO/RMBS ... N ...81.8603 |... .8,503,052 |.. O e 3175 |0 o0 e 2.500 ....02/10/2022 ...|....02/26/2052 ...
46654D-AD-5 ... JPMNMT 21INV4 A2 - CMO/RMBS .. I L ...85.4375 |... 1,231,595 |.. . O v 1,548 |0 [0 e 3.000 ....10/19/2022 ...|....01/25/2052 ...
466541-AE-1 ..... JPMNMT 221 A3 - CMO/RVBS 4 ... ...82.0055 |... 719,916 |.... ... 877,887 |.. ....856,046 O e 37 o0 [0 e 2.500 ...01/28/2022 ...|....07/25/2052 ...
46657B-AA-2 ..... JPMNMT 23DSC2 A1 - RBS ..... 4 .. ...98.3263 |... 1,895,424 |.... ....1,861,013 O e 3,879 |0 [0 5.250 ....08/14/2023 ...|....11/25/2063 ...
55284P-AC-9 ..... [MFRA 2022-NQM1 A1 - RMBS 4 ...95.7254 |. ..2,346,762 |. 2,444,232 |.. .0 4112 ....08/22/2023 .. 12/27/2066 ...
55284T-AA-5 ... MFRA 22INV1 A1 - CMO/RMBS ........covvivivinnnniiiiinnnns 4. .. 1,631,841)...95.5642 |.............. 1,574,658 |.... 1,647,749 |. ... 1,636,952 O . 2,664 |0 0 3.907 ...04/05/2022 ... |....04/25/2066 ...
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552850-AA-0 ..... MFRA 2022-NQM2 A1 = RMBS .......covvnviiiiiniinieiiinnnes LLAFE e 1,668,177 [...95.1967 |........eennn. 1,623,343 |ooovvennnnnnns 1,705,251 |..ooovvnennnns 1,679,539 [oooviviiinnennnn0 e 8,589 o0 o0 e 3.944 |...... 4.969 [MON ..... |eeeeeenniinnnns 1,121 ....06/07/2022 ...|....05/25/2067 ...
55285U-AA-1 ..... MFRA 22INV2 A1 - RMBS ...99.0709 |... ..900,915 |.oeevvnnn...888,598 |0 3,985 |0 0 e 4.950 |...... 5.868 |MON ... |oveeneeeeennnnns 3,716 |... ....07/15/2022 ...|....07/25/2057 ...
585490-AC-9 ... MELLO 22INV1 A2 - CMO/RVBS .. ...83.6538 |... .5,463,825 |.............. 5,402,375 [0 e (1,962) [0 0 [ 3.000 |...... 3.172 [ MON ..... .... 13,660 |... ....02/10/2022 ...|....03/25/2052 ...
58549R-AC-0 ... MELLO 21MTG3 A3 - CMO/RMBS ...80.8594 |... ..725,458 |.. e (839) [0 0 [ 2.500 |...... 2.503 [MON ..... ....10/22/2021 ...|....07/25/2051 ...
58550N-AC-5 ... MELLO 21INV4 A3 - CMO/RVBS ...81.8438 |... .2,227,627 |.. 35 [0 0 2.273 |...... 2.965 [MON ..... ...02/09/2022 ...|....12/25/2051 ...
59020U-TC-9 ..... MLCC 2005-A A2 - CMO/RMBS ... ...91.3431 |... ... 74,639 |.. e (5,008) |oeeenieeeeenn0 [0 6.262 ....05/02/2017 ...|....08/25/2030 ...
61748H-AW-1 ... MSM 2004-5AR 4A - CMO/RVBS .. ...95.6102 |... . (TR [0 0 e 5.617 ....01/27/2017 ...|....07/25/2034 ...
61772L-AJ-0 ..... MSRM 2021-2 A3 - CMO/RMBS ... ...81.5281 |... 1,213,477 oo 1,488,416 oo 1,448,777 [0 e 152 |0 [0 e 2.500 ....01/27/2022 ...|....05/25/2051 ...
G1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS . ...81.3922 |. .. 1,305,376 |. .2.500 |.. ....10/14/2021 .. 08/25/2051
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . . 100.4134 |. .. 3,075,534 |. .5.000 |.. ....09/08/2023 .. 07/25/2062
67448X-AA-4 ..... 0BX 2021-J3 A1 - CMO/RMBS . ...81.3426 |. .. 1,664,893 |. ......2.500 |.. ....10/01/2021 .. 10/25/2051 ...
67648B-AE-2 ..... BVINV 22INV1 A5 - CMO/RVBS .. .. 87.7878 |... 6,038,307 |.... +n5,995,620 |...ooeeeeennnnnn0 foeiiinnn 26,546 [0 o0 e 2.500 ...04/21/2028 ...|....12/26/2052 ...
69359Y-AC-1 ..... PMTLT 2021-INV1 A3 - CMO/RMBS .... ...81.5213 |... +..836,538 |oeeeeiiiiiinnnn0 et (856) |0 [0 2.500 ...1072172021 ...|....07/25/2051 ...
693684-AA-0 ..... PSNMC 2020-1 A1 - CMO/RMBS L. 91,5244 |t 89,507 | 75,944 | TB,676 0 e (A79) [0 [0 e 3.500 ...01/24/2020 ...|....01/25/2050 ...
69374X-AA-8 ..... PSNMC 2019-2 A1 - CMO/RMBS ... L..98.1569 |.....eviiiiennnnn 19,632 [ 20,000 [oiiiiiinnnnnnnn 20,091 |0 e (144) L0 [0 3.500 ....10/08/2019 ...|....10/25/2049 ...
69375B-AA-5 ..... PSNMC 2019-3 A1 - CMO/RMBS ... ...94.4663 |.............ee...98,286 |oeenniieeennnnn 104,043 | 104,451 |0 e (BTT) 0 [0 e 3.500 ....10/28/2019 ...|....11/26/2049 ...
69377C-AA-1 ..... PRKCM 2022-AFC1 A1A - RVBS .. ...95.5727 |... e 1,328,867 [0 [t 2,766 |0 [0 e 4.100 ...09/08/2023 ... |....04/25/2057 ...
74387L-AC-5 ..... PFMT 2019-1 A2 - CMO/RMBS ... ...84.7200 |... 249,689 |.... ..204,723 |.. 295,846 |.eeveueeeeeennn0 feeiiiii i (266) |0 [0 3.000 ....11/26/2019 ...|....12/27/2049 ...
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS .... ...88.2905 |... 193,658 |.... ..219,342 |.. 224,235 |.oooiviiineenn0 | (I73) [0 0 [ 3.500 ....10/11/2019 ...|....09/27/2049 ...
749384-AA-1 ... RCKT 2021-5 A1 - CMO/RMBS . ...81.9688 |. ..1,385,006 |. . 1,689,674 .1,686,536 |.. .2.500 |.. ... 11/12/2021 .. 11/27/2051
T4938F-AA-6 ..... RCKT 2022-1 A1 - CMO/RMBS . ...82.1007 |. ..2,920,775 |. . 3,557,552 .3,481,189 |.. .2.500 |.. ....01/10/2022 .. 01/25/2052
749381-AB-7 ..... RCKT 222 A2 - CMO/RMBS .. ...81.8438 |. 1,443,121 |. .1,763,263 1,666,921 |.. .2.500 |.. ....02/17/2022 .. 03/25/2052
T4939K-AA-4 . RCKT 2021-6 A1 - CMO/RMBS ...81.9688 |. ..2,146,385 |. .2,618,539 .2,581,633 |.. .2.500 |.. ...01/06/2022 .. 12/26/2051 ...
T4968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS ...87.9105 |. ..243,207 |. 275,111 .. \eeenn2.750 |.. ....10/09/2019 .. 10/25/2063 ...
T4969T-AA-8 ..... RBIT 2021-HB1 A - RMBS .... ...96.2425 |... 578,140 0 e (118) 0 0 1.259 ... 11/17/2021 ...|....11/25/2031 ...
T4969V-AA-3 ..... RPIT 212 A - CMO/RMBS ... ...76.4300 |... 114475 0 e (1,489) [0 [0 e 2.125 ....00/24/2021 ...|....09/25/2061 ...
T4969X-AA-9 ..... RPIT 221 A - CMO/RMBS ... ...85.5000 |... . .. 1,856,671 [0 e (8) [0 o0 3.000 ....01/21/2022 ...|....01/25/2062 ...
T4970F-AA-5 ... RPIT 2022-3 A - CMO/RVBS ...86.9855 |... .1,000,000 |.. +.953,686 |eevnniieeeennnn0 e 16,805 |eeiiiiiil0 [0 4.000 ....08/04/2022 ...|....08/25/2062 ...
74978B-AA-6 ..... RAAC 2007-RP3 A - CMO/RWBS .. ...93.9938 |... ..352,526 |.. .. 345,355 |0 892 0 0 5.850 . ....08/11/2014 ...|....10/25/2046 ...
74981C-AA-9 ..... RUN 22NQM1 A1 - CMO/RMBS ...95.2326 |... . 3,882,659 |.. 03,863,852 |oieeeeiiienn0 et 16,797 0 [0 e 4.000 |...... 4.725 [MON ..... .. 155,306 |....04/01/2022 ...|....03/25/2067 ...
75115B-AC-3 ..... RALI 2006-QA5 2A1 - CMO/RMBS ...84.6673 |. ..207,169 |. ..244,685 ....203,411 |.. .4.003 |.. . 15,091 |....02/11/2016 .. 07/25/2036 ...
75409J-AA-5 . RATE 21J1 A1 - CMO/RMBS ...81.9688 |. .. 1,395,794 |. 1,702,836 01,712,823 |.. .2.500 |.. ....10/13/2021 .. 07/25/2051 ...
75409X-AA-4 ..... RATE 21HB1 A1 - CMO/RMBS ...80.8765 |. .. 1,991,847 |. . 2,462,826 .2,419,195 |.. .2.500 |.. ...01/07/2022 .. 12/25/2051 ...
76110W-SZ-0 ..... RASC 2003-KS7 Al5 - RUBS .. ...97.4686 |. ...95,230 | 97,703 ..82,788 |.. .4.513 ....08/04/2011 .. 09/25/2033
761118-FI-5 ..... RALI 2005-QA9 N41 - CMO/RVBS ...86.7772 |. ..107,611 | 107,611 |.. .. 4744 ....02/24/2016 .. 08/25/2035 ...
76112B-NM-8 ..... GMACM 2005-AA1 1A1 - CMO/RMBS ... ...96.9031 |... 0 801,668 |eeeeeeeeeenn0 e 7,279 0 0 4.337 ...07/05/2016 ...|....05/18/2035 ...
76971E-AA-2 ..... RBIT 20HB1 A1 - ABS ...94.7219 |... 981,083 0 [0 0 0 1.719 ....10/14/2020 ...|....10/25/2050 ...
T8434K-AA-5 ..... SGR 222 A1 - CMO/RMBS ... . 101.8175 |... L...888,452 |0 e 175 0 [0 5.353 ....07/29/2022 ...|....08/25/2062 ...
81743A-AA-T ..... SEMT 2019-5 A1 - CMO/RMBS ... ...87.9171 |... 362,713 |0 e (802) |0 [0 3.500 ... 11/14/2019 ...|....12/27/2049 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ... ...88.6105 |... e 825,655 |oeeiiieeennnn0 e (165) |0 [0 3.500 ....10/08/2019 ...|....11/25/2049 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS ... A . ...87.4660 |... 879,155 |0 e (T 0 0 3.500 ....02/13/2020 ...|....03/25/2050 ...
81748M-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... 1.A .. .. 466,059 |...89.8022 |... 409,134 |.... 864,360 |eeenneieenn0 e (9BT) |0 [0 3.500 ...01/08/2020 ...|....02/25/2050 ...
81748T-AA-1 ... SEMT 2021-7 A1 - CMO/RMBS ... .. 2,618,064 |...81.8438 |.............. 2,120,524 |.... 2,612,713 [0 e (1542) [0 [0 2.500 ....10/06/2021 ...|....11/27/2051 ...
81749C-AA-7 ..... SEMT 2022-1 A1 - CMO/RMBS 1,718,155 |...80.7487 |. 1,423,418 |. .1,716,122 |.. ......2.500 |.. ...01/19/2022 .. 02/26/2052 ...
863579-C3-0 ..... SARM 2005-21 6A3 - CMO/RMBS ... . 89,780 |...92.4344 |... .. 94,526 | 102,263 i 86,387 [.....coooeenennn0 i 7,331 [0 0 4.046 ...02/10/2016 ...|....11/25/2035 ...
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863579-UWU-0 ..... SARM 2005-15 4A1 — CMO/RMBS ........eevvvvrivinnnnennes AR e 140,834 |.. 87.0006 |........oveenenn 138,991 [t 159,759 [oeviiiiiiinnnns 133,007 [oovvivvnininnns (U 4,924 |0 |0 [ 40562 . 9.605 ....01/15/2016 ...|....07/25/2035 ...
86358R-DX-2 ..... SASC 2001-SB1 A5 - RVBS e AN L ... 58,940 |...74.1538 |... 0 . PP [0[<) SR | B AU | B R PR VL 3.500 ....02/07/2013 ...|....08/25/2031 ...
881561-VY-7 ..... TMTS 2005-12ALT AF4 - RMBS .. 1T.AFM. .. 185,047 |...93.7004 |... 0 | (B0 [0 0 fL5.885 o 5.790 ....03/08/2017 ...|....07/25/2036 ...
89175J-AB-6 ..... TPMT 176 A2 - CMO/RMBS . 1.A .. ...91.2429 |... O e 7,899 |0 e l0 0222232000 |- 3.588 ....03/04/2019 ...|....10/25/2057 ...
89176E-AB-6 ..... TPMT 2018-1 A2 - RMBS ... 1.4 .. ...94.6626 |... . 0. 6,074 [0 0 [03.250 3.906 ....03/04/2019 ...|....01/25/2058 ...
90354T-AC-3 ... UWM 2021-INV2 A3 - CMO/RVBS . 1.A .. ...80.9156 |...ccevnennnns 1,711,868 |.... ....2,048,657 0 . e 259 [0 |0 f022.500 . 2.938 ...02/04/2022 ...|....09/25/2051 ...
90355R-AC-6 ..... UM 21INV3 A3 - CMO/RVBS 1.4 .. ...81.8504 |.............l 2,117,109 |.... .... 2,502,438 0. n 889 [0 0 f2,.500 . 2.952 ....02/04/2022 ...|....11/25/2051 ...
91824N-AC-6 ..... UM 211 A3 - CMO/RMBS A ...81.4085 |....cooeennnns 1,574,151 |.... .... 1,945,093 0 . e (A75) o0 |0 022,500 . 2.423 ....10/13/2021 ...|....08/25/2051 ...
92538G-AA-0 ..... [VERUS 2021-8 A1 - CMO/RMBS .1.AFE ...85.7504 |. ..1,601,023 |. 1,842,071 |.. .0 11,726 |. .2.767 ....02/10/2022 .. 11/26/2066
92538N-AA-5 . VERUS 2022-4 A1 - CMO/RMBS .. 1.AFE. ...97.5893 |. .. 1,541,060 |. . 1,587,633 |.. .0 . 7,855 |. .5.007 ....04/22/2022 .. 04/25/2067
92538U-AA-9 . VERUS 2022-3 A1 - CMO/RMBS .. .1AFE. ...93.3671 ..2,283,848 |. . 2,440,551 |.. .0 .2,818 |. ......4.310 ....03/22/2022 .. 02/25/2067 ...
92530N-AA-4 ... VERUS 2022-7 A1 - CMO/RVBS .. 1.AFE . . 100.8029 |... ... 870,561 |.. 871,107 U O 3,272 |0 [0 50152 5.770 ...07/28/2022 ...|....07/25/2067 ...
92838C-AA-6 ..... VISIO 221 A1 - RMBS .. 1.AFE . . 101.2540 |... 1,671,651 |.. ....1,678,535 O e 6,909 L0 0 0000.5.760 .l 6.278 ...07/14/2022 ...|....08/27/2057 ...
92990G-AJ-2 ... WAMU 2007-HY5 3A1 - CMO/RMBS .. L 1AFM . .. 104,983 |...88.1030 |... ..115,452 |.. JU N IO 4,743 |0 [0 ]384 | 8.304 ....04/14/2016 ...|....05/26/2037 ...
933636-AA-0 ..... WAMU 2007-HY4 1A1 - CMO/RMBS . 1TAFM . .. 177,662 |...86.6879 |.................172,689 [................. 199,208 |.................172,689 |......... (29,808) [....oeeee. 6,077 [oeeevvininenenn0 Joeiiiiniinnnnnl0 32325 el 6.421 ....08/04/2016 ...|....04/25/2037 ...
93363P-AC4 ..... WAMU 2006-AR14 1A3 - CMO/RMBS .... L 1AFM . .. 265,591 |...85.2123 |.................240,982 |.................282,802 |.................240,982 |......... (54,296) |.eeevveeen 7,287 o0 eeeeiiiiiel0 el 40020 .. 6.106 ....09/16/2016 ...|....11/25/2036 ...
939336-X9-9 ..... WAMU 2005-AR1 A2B - CMO/RMBS 1T.AFM. .. 198,329 |...94.8752 |... 908 [0 0 [6.270 5.001 ...01/22/2016 ...|....01/25/2045 ...
94984D-AC-8 ... WFMBS 2006-AR13 A3 - CMO/RMBS ... ...96.8479 |... . e (418) [0 |0 [16.180 o 2.940 ....02/24/2016 ...|....09/25/2036 ...
95002F-AA-2 ..... WFMBS 2019-4 A1 - CMO/RMBS ...89.5505 |... 231,297 |.... ....263,839 e (85) o0 0110080500 . 2.489 ....11/19/2019 ...|....09/27/2049 ...
95002K-AA-1 ... WFMBS 2020-1 A1 - CMO/RMBS .. ...84.6402 |. ..499,997 |. .591,090 |.. . (36) |- el 2.758 ....02/14/2020 .. 12/27/2049 ...
95003H-AA-7 ..... WFMBS 2022-1 A1 - CMO/RMBS .. [T ...82.0665 |.............. 2,198,942 |.... .... 2,630,045 L 1,060 [0 el 0 ]40002.500 2.760 ...01/13/2022 ... |....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscella s (Un
Residential Mortgage-Backed Securities 154,161,745 [ XXX 140,995, 381 161,081,680 153,768,376 419,851 XXX XXX XXX
05490T-AA-O ..... BBCCR 2015-GTP A - CMBS ... .. 1,801,701 ...93.0091 |......enneeeen 1,627,659 |.... 1,750,000 |.. ....1,759,033 e (5,817) |oeeeiiieeeeeen0 [0 ... 3.966 ... 3.634 ....09/09/2015 ...|....08/12/2033 ...
05608B-AA-8 ..... BX 2019-IMC A - CMBS . ...99.3470 |. .. 1,986,940 |. .2,000,000 .2,000,000 |.. .6.482 ....06/02/2019 .. 04/17/2034
05608V-AA-4 ..... BX 2021-MFM1 A - CMBS ...98.7134 |. ..756,403 |. ..766,262 766,262 |.. .6.236 ....01/05/2021 .. 01/17/2034
05610D-AA-0 ..... BX 23DELC A - CMBS . . 100.1879 |. ..5,510,335 |. .5,500,000 .5,485,515 |.. .8.200 ....06/24/2023 .. 06/15/2038 ...
193051-AA-7 ... COLD 2020-1CE5 A - CMBS ...99.5280 |. .. 1,956,702 |. . 1,965,981 1,965,981 |.. ......6.450 ...10/22/2020 .. 11/16/2037 ...
35709C-AS-2 ... FREMF 2019-K87 B - CMBS ... ...95.3041 |... 953,941 |.... s .. 989,504 |...oevviivinnnn0 foeiiii s 1,818 |0 [0 40469 L 4.665 ....01/23/2019 ...|....01/25/2051 ...
95003L-AA-8 ..... WFCM 2021-SAVE A = CMBS ....eeeiiiieiiiieeeeeniineeeees LL97.2142 | 1,113,386 [....ooeeennnn 1,145,291 [.......cooe 1,145,291 [0 o0 o0 o0 060626 ). 6.790 ...01/29/2021 ... |....02/15/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscella
Commercial Mortgage-Backed Securities XXX 13,905, 365 14,127,534 14,111,586 XXX 47,246 699,986 XXX XXX
000366-AA-2 ..... AASET 2017-1 A = ABS ..vviiiiiiiiicceieeeceeiiiees foee een | s 2 i ..2.BFE .. L.92.6168 |..oivviiinnnnnnnn 39,637 | 82,797 [ 2797 0 0 0 [0 )0 30967 3.967 [MON ...o. oevevnnnniiiiinnnns A T 1,698 |....05/25/2017 ... |....05/16/2042 ...
00038P-AA-8 ..... AASET 211 A - ABS .. 1.G FE ..|... ...89.6000 |.................488,309 |.................544,987 [....oiiiiiin539,896 |eeiiiiiiiinnn0 e 272 |0 [0 ]l 2,950 . 3.294 .. 16,077 |....11/02/2021 ...|....11/16/2041 ...
000823-AJ-3 ..... ABPCI I A1 - CDO .. 1.AFE ..|... ...99.9091 |... e 5,947,379 [0 33,143 [0 07277 7.950 ... 12/15/2022 ... |....04/20/2032 ...
000825-AA-7 ..... ACAM 19FL1 A - CMBS .. .. 1.AFE ..|... ...99.6346 |... 25,667 |eeeeniiieeeeennnn 25,667 [oiiiieiinie0 0 0 0]l 6L873 | 6.963 ....12/10/2019 ...|....11/16/2034 ...
000844-AA-8 ..... ABPCI 8 A1A - CDO .. 1.AFE ..|... . 100.0058 |... . .2,000,000 |...oeeneeeennn2,000,000 f..neiiiiiiennn0 Jvviiiiiiininnl0 o0 000l 72527 | 1.950 ....03/10/2020 ...|....04/20/2032 ...
000844-AC-4 ..... ABPCI 8 A1B - CDO .. 1.AFE ..|... . ...93.4593 |....ooniinnnns 1,775,727 |.... .1,900,000 |.. 1,901,176 [0 e (812) [0 [0 ]l 2,462 . 2.426 ...04/27/2021 ...|....04/20/2032 ...
000848-AA-9 ..... ABPCI X A1A - CDO .. 1AFE .. 1,980,000 |. 100.0000 |. ..2,000,000 |. .2,000,000 1,985,773 |.. .8.259 ....06/26/2023 .. 01/20/2032 ...
00085U-AL-5 ..... ABPCI 4R A1R - CDO . 1AFE . 6,652,188 |...99.2202 |. ..6,945,414 |. .7,000,000 .6,734,501 |.. .8.686 ....12/02/2022 .. 10/27/2033
00086A-AS-3 ..... ABPCI | AB2 - CDO .. 1AFE .. 2,000,000 |...92.0561 ..1,841,122 | .2,000,000 .2,000,000 |.. .2.759 ....04/29/2021 .. 07/20/2033
00090N-AC-4 ..... ABDLF Il A2 - CDO .. 1.FFE .. 2,000,000 |...90.2500 |. ..1,805,000 |. .2,000,000 .2,000,000 |.. . 3.565 ...02/15/2022 .. 03/01/2032
001406-AA-5 ..... DCAL 2015 A1 - ABS . .4.CFE .. 147,753 |...66.7530 |. .. 147,753 ..98,629 |.. oo 4.250 ....02/13/2015 .. 02/15/2040 ...
00180A-AA-T7 ..... AMSR 2020-SFR1 A - CMBS 4. |- TAFE L 1,998,009 |...95.0801 s .1,998,083 |.. 1,993,981 [0 e (1194) [0 0l 10819 ) 1.990 ...03/04/2020 ...|....04/17/2037 ...
00180A-AB-5 ..... AMSR 2020-SFR1 B ~ CMBS .......ceevvivvivvnnnniiniinnnnnnsfone von | nnnnns 4. LAFE L 999,998 |...95.1459 |........oeeeenen 951,459 [....ovvnnnnnns 1,000,000 J..oeennirnnnnsd 997,650 [.....ocoevennnn0 oviiineenn (756) |0 0000002120 ). 2.316 ...03/04/2020 ... |....04/17/2037 ...
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00217L-AC-6 ..... AREIT 2019-CRE3 AS — CMBS ......cevvenvriviinnnnniniinns foee ven | s 45 ... L TAFE e 1,575,052 |...99.1711 |...ooovnnnnnns 1,673,496 |..covennnnnnns 1,586,648 |......ovnnnnns 1,686,648 |...oovvenveennnn0 [ 10,363 |oiiiiiiinnnnl0 feeiiniiinnnnl0 s 6.776 |...... 6.863 |MON ... |oveeeiiiiinnnnns 5,077 [oeeriiiinnnnns 102,364 |....12/15/2022 ...|....09/16/2036 ...
00255U-AA-3 ..... AASET 2020-1 A - ABS .... .. 2.AFE ..|... ...88.2919 |... 26,921 |0 [0 0 0 3.351 |...... 3.375 ...02/03/2020 ...|....01/17/2040 ...
00256D-AA-0 ..... AASET 2019-1 A - ABS .... |- 5.BFE ..|... ...75.6061 |... 129770 e 961 [ 2,240 0 [0 3.844 |...... 7.658 ....06/12/2019 ...|....05/15/2039 ...
00436M-AA-3 ..... AALLC 181 A - RMBS .. 1.F FE ..|... L..97.7322 |eeeeeieeee. 165,044 |l 168,874 | 168,861 |-vvveeeeeeeenn0 [ 7 0 0 e 3.870 |...... 3.908 ....06/13/2018 ...|....12/02/2033 ...
00500J-AA-1 ... ACRES 2021-FL2 A - CMBS ... .. 1.AFE ..|... ...99.6700 |... . i 2,000,000 |..............2,000,000 |ooeeeiiiiiiiinnn0 feiiiiniiinnnn0 f0 0 6.876 |...... 6.981 ....12/07/2021 ...|....01/16/2037 ...
006346-AW-0 ..... ADMSO 231 A2 - ABS ... |- 1.GFE L. . 101.3573 |... 1,723,074 |.... e 1,699,598 |.enieiiiien0 e (834) [0 [0 6.967 |...... 6.969 ...07/19/2023 ...|....07/15/2053 ...
00834J-AA-8 ..... AFFRM 2023-A A - ABS . | TAFE L . 100.5756 |... 1,005,756 |..............1,000,000 |...coounrenennnnn999,996 [onnneiinnnnnnl0 ovvvnninienn 17 o0 [0 6.610 |...... 6.702 ...01/19/2023 ...|....01/18/2028 ...
014480-AA-8 ..... ALESC IV A1 - CDO .. .. 1.CFE ..|... ...98.7158 |..eeevriiiieeeen. 68,588 |ooiiiiiiinnn 69,480 |iiiiiiie 86,880 a0 el 849 |0 0 e 6.125 |...... 6.746 ....09/29/2016 ...|....07/30/2034 ...
014491-AA-4 ..... ALESC X A1 - CDO . 1AFE .. ...95.8728 |. .5.950 |......9.377 ....04/28/2022 .. 09/23/2036
01983K-AA-2 ..... ALLO 231 A2 - ABS .. 1.FFE .. ...97.8287 |. .2,000,000 .6.200 |......7.595 ....06/16/2023 .. 06/20/2053
02665X-AB-5 ..... AH4R 2014-SFR3 B - CMBS 1AFE .. ...98.3108 |. .1,000,000 ......4.201 |...... 4.062 ...11/20/2014 .. 12/18/2036 ...
02666B-AG-1 ..... AH4R 2015-SFR2 XS - CMBS .. . |--5.B Gl ..|... 00010 [oeeeeeeecieeiee 9 e O e 9 0 0 0 0 0.000 |...... 0.000 ....09/11/2015 ...|....10/17/2052 ...
03027W-AM-4 ..... AMETOW 231 A - RMBS .. | TAFE L . 101.50%6 |.............. 2,030,112 |..............2,000,000 |..............2,000,000 |........ccvveeeea0 forrrrrrnininnnn0 Joiiiniinnnnnl0 [0 e 5.490 |...... 5.490 ....03/08/2023 ...|....03/17/2053 ...
03235T-AA-5 ... ACEF 2014-1 A - ABS .. ..5.B Gl ..|.. .. 60.0000 |.................195,196 |.................325,326 |................. 195,196 |.........(32,949)|.......... 63,866 |........ccccecce.0 [oorrerrriiiiiiinl0 | 8.000 |..... 46.938 ....12/10/2014 ...|....12/20/2024 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO .. .. 1.AFE ..|... ...91.2000 |.............. 1,824,000 |..............2,000,000 |..............2,000,000 |.......cccvvueeea0 forrrrrrrininnnn0 Jooniniiinnnnl0 [0 e 2.875 |...... 2.885 ....06/25/2021 ...|....07/27/2039 ...
033295-AA-4 ... ANCHF 14 A - CDO ... (V- 2 e |- 1.AFE ..|... ...90.3413 |.............. 1,806,826 |..............2,000,000 |..............2,000,000 |......ccevvreeeea0 forrerrrriiieeecn0 o0 o0 e 3.000 |...... 3.011 ....11/16/2021 ...|....01/23/2040 ...
03330P-AA-T7 ..... ANCHF 5 A - CDO .. 1.AFE ..|... ...96.9113 |... e 1,042,083 [ 1,942,033 0 0 L0 [0 4.100 |...... 4.098 ....01/26/2018 ...|....04/25/2036 ...
03331F-AA-8 ..... ANCHF 7 A - CDO .. 1.AFE ..|... ...97.5441 |... 975,441 |.... 1,000,000 |...eeeeevnineni o0 0 o0 e 4.620 |...... 4.616 ...02/19/2019 ...|....04/25/2037 ...
03331F-AJ-9 ..... ANCHF 7 BR - CDO .. 1.B FE ..|... ...91.9040 |... ..1,838,080 |.... 202,000,000 [...noeiiiinnnnnn v o0 0 3.133 |...... 3.13%2 ...04/13/2021 ... |....04/27/2037 ...
038370-AA-0 ..... AQFIT 2019-A A - ABS . . 1EFE .. ...94.1659 |. .. 147,735 |. ... 156,860 |.. I I . ......3.167 ....09/16/2019 .. 07/16/2040
03881C-AA-9 ..... ARCLO 2021-FL1 A - CMBS 1AFE .. ...99.5000 |. ..4,027,743 |. .4,031,580 |.. . 7,832 |. .6.446 |......7.005 ....06/22/2023 .. 12/17/2035
04016U-AE-7 ..... ARES XLVI A2 - CDO .... 1AFE .. ...99.8317 |. ..1,197,980 |. 01,191,447 |.. ..3,431 .6.885 |......7.248 ....12/18/2018 .. 01/15/2030
05072L-AA-3 ..... AUDAX I11 A - CDO .. 1AFE .. ...99.8224 |. 1,189,003 01,192,304 |.. (762) |. 7.287 |......7.218 ....01/05/2022 .. 01/22/2030 ...
05377R-DQ-4 . AESOP 2019-3 A - ABS . 1AFE .. ...96.9075 |. 1,453,613 1,497,355 |.. ... (167) |. .2.360 |......2.559 ...08/19/2019 .. 03/20/2026 ...
054920-AA-4 ... BDS 2020-FL5 A - CMBS ... .. 1.AFE ..|... ...99.0102 |... 597,619 |.... 599,625 ... (3,283) |. 6.368 |...... 7.500 ....01/12/2021 ...|....02/18/2037 ...
05493N-AA-0 ..... BDS 21FL9 A - CMBS .... .. 1.AFE ..|... ...98.1634 |... 2,189,461 |.... e 2,280,425 o0 0 0 [0 6.288 |...... 6.625 ....10/01/2021 ...|....11/18/2038 ...
055328-AC-2 ... BCMM 2018-1 A2 - CDO . .. 1.CFE ..|... ...99.2938 |... .. 12,312,431 |.... . ...12,004,406 |.........ccooeenn0 [oeiennnni 191,609 [oeeniiiiiinnnl0 o0 e 7.827 |...... 9.767 ....11/07/2022 ...|....10/21/2030 ...
05553E-AA-T7 ..... BFNS 221 A - CDO ... .. 1.DFE ..|... ...93.9540 |... .2,500,000 |.. 2,450,573 o0 e 15,916 [0 [0 e 5.000 |...... 5.867 ...07/06/2022 ...|....07/10/2035 ...
05584A-AA-8 ..... HGVGI 17A A - RMBS . .. 1.F FE ..|... ...97.5186 |... .53,087 |eeviiiieennn 53,081 [0 [ 0 [0 e 2.940 |...... 2.942 ...1,561 |....04/04/2017 ...|....05/25/2029 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS ... .. 1.AFE ..|... ...98.4372 |... .2,000,000 |.. 422,000,000 |...eeeeennneenn0 o0 0 o0 6.79 |...... 6.887 .. 128,774 |....12/09/2021 ...|....12/15/2038 ...
06759F-AC-0 ..... BABSN 2015-11 B1R - CDO 1AFE .. . 100.0011 ..298,003 |. ..298,000 ....298,000 |.. .7.267 |......7.318 . 19,827 |....07/23/2015 .. 10/21/2030 ...
06759F-AE-6 ..... BABSN 2015-11 C1R - CDO .1.CFE .. ...99.9515 |. ..2,248,909 |. .2,250,000 .2,187,846 |.. .7.627 |......8.653 158,172 |....12/16/2022 .. 10/21/2030
06760W-AC-0 ..... BMM 2021-1 A1 - CDO .. 1AFE .. ...99.6592 |. .. 3,986,368 |. .4,000,000 . 3,897,565 |.. .7.227 |......8.346 141,724 |....05/25/2023 .. 07/20/2033
072917-AC-1 ..... BXCMM 2022-1 A2 - CDO 1AFE .. ...91.2149 |. ..2,280,373 |. .2,500,000 |.. .3.410 |......3.424 ....02/10/2022 .. 04/20/2035
09261M-AA-4 ... BLKMM VI A - CDO 1AFE .. ...99.3890 |. ..1,987,780 |. .2,000,000 |.. i 377 ... 7,410 ....02/08/2021 .. 04/20/2033 ...
10901U-AA-O ..... BDF | A -CDO .... .. 1.AFE ..|... ...97.1445 |... 1,887,800 |.... . e 1,955,728 |0 e (4,578) [0 [0 e 4.250 |...... 3.859 ...04/16/2021 ...|....04/25/2036 ...
12327F-AA-5 ... BJETS 2020-1 A - ABS .. 1.F FE ..|... ...96.2181 |... 189,579 |.... ..197,030 |.. BECZA 172 I RN | B FORN | N AR | ) RPN | I 2.981 |...... 2.981 ....10/21/2020 ...|....11/15/2035 ...
12434L-AA-2 ... BXMT 2020-FL2 A - CMBS ... .. 1.AFE ..|... ...95.8188 |... .2,033,475 |.. 002,083,475 [0 e (1,168) [0 [0 6.376 |...... 6.49% ....03/10/2020 ...|....02/18/2038 ...
12510H-AA-8 ..... CAUTO 2020-1 A1 - ABS ... .. 1.AFE ..|... ...95.6861 |... 1,332,599 |.. 1,332,250 [0 i 98 0 0 2.690 |...... 2.729 ....01/15/2020 ...|....02/15/2050 ...
12510H-AC-4 ..... CAUTO 2020-1 A3 - ABS ... .. 1.AFE ..|... .. 87.1868 |... 1. 666,300 |eeunniiieennnnn665,865 [oooiiiiiiiii 0 |t (2) o0 0 [ 3.250 |...... 3.284 ...01/15/2020 ...|....02/15/2050 ...
12520K-AA-0 ..... CFMT 21GRN1 A - ABS .. .. 1.DFE ..|... ...94.4959 |... ..437,287 |.. 37,284 0 [T 0 0 1.100 |...... 1.103 ....02/11/2021 ...|....03/20/2041 ...
12563L-AS-6 ..... CLIF 203 A - ABS |- 1LFFE L ...89.7373 |... 430,739 |.... . 480,000 |.. 879,919 0 [ T 0 0 2.070 |...... 2.084 ....10/02/2020 ...|....10/18/2045 ...
12803V-AA-3 ..... CAJUN 211 A2 - RWBS ... .. 2.BFE ..|... ...90.4976 |... 877,827 |.... ... 970,000 |.. 970,000 |oeevvrenrireennn0 foiiiiiiiiiennl0 0 0 3.931 [...... 3.931 ....10/29/2021 ...|....11/20/2051 ...
14576A-AA-0 ... CARM 201 A1 - RMBS . 1AFE . ...85.3411 .. 2,496,227 |. . 2,925,000 .2,923,885 |.. ......2.010 |......2.012 ....11/18/2020 .. 12/15/2050 ...
14576A-AC-6 ..... CARM 201 A3 - RMBS ... . 1.FFE ..|.. ...85.5313 | 842,483 |.... ..985,000 |. 984446 0 18 0 0 3.100 |...... 3.103 ...11/18/2020 ... |....12/15/2050 ...
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14856G-AA-8 ..... CLAST 2021-1 A = ABS .evveniiiiiiineeeceiiieeeceenns foee ven | s 4 s L AGFE e 449,855 |...91.7870 |....eeieiiinnnn 412,920 |..oovvininnnnns 449,867 |.................449,859 |.oiiiiiiinnl0 o2 0 0 3.474 |...... 3.500 [MON ..... ....01/20/2021 ...|....01/15/2046 ...
15137E-BN-2 ..... CECLO 21 ATR = CDO ...eeeeeeeeieeeeemene e eeeeeneeeee foo vee | s 45 ... 1AFE ... .. 535,290 |...99.8509 |... 535,290 |.eeerriineeeennn835,290 [enniiiiiil0 o0 [0 0 e 6.619 |...... 6.637 | JAJO ....08/23/2021 ...|....07/29/2030 ...
15186P-AA-6 ..... CBCF 1 A - CDO [CRR—. 4 s .. 1.AFE ..|... ...91.9000 |... 1,000,000 |.......eeeee.. 1,000,000 fo.oiiveninnenn0 Joveenininiinnnnd0 [0 0 s 3.164 |...... 3.176 | JAJO ....04/08/2021 ...|....07/25/2039 ...
15672R-AA-3 ... CERB 24 A1 - CDO . .. 1.AFE ..|... ...99.6500 |..............1,617,070 |.coeeeeennn. 1,622,750 |.oeeennnnenn i 1,625,679 |oeeeeeeennnn0 e (136) [0 o0 e 6.945 |...... 6.724 [ JAJO . ....02/04/2021 ...|....07/15/2030 ...
15674J-AA-9 ..... CERB 30 A - CDO .. .. 1.AFE ..|... ...99.5085 |... reeeeeenenn 1,000,000 |...nnnnnnnl 1,000,558 [0 e (2,125) L0 [0 7.505 |...... 7.513 [ JAJO ... 68,487 |....12/21/2021 ...|....01/17/2033 ...
15674P-AA-5 ... CERB XXXIII A - CDO .. .. 1.AFE ..|... ...98.9979 |... 2,969,937 |.... 2,944,479 |0 19,850 [0 [0 e 7.105 |...... 8.092 [ JAJO .. 196,663 |....12/15/2022 ...|....07/23/2033 ...
171519-AA-9 ..... CHWML | A - CDO .. 1.AFE ..|... ...99.7014 |... 6,979,098 |.... .. 6,833,397 [oooiiiiiiiiennnl0 et 89,335 [0 o0 7.126 |...... 8.666 .. 444,987 |....12/13/2022 ...|....10/01/2032 ...
19421U-AA-2 ..... CASL 2019-A A1 - ABS .... .. 1.AFE ..|... ...99.24% |... 37,282 o0 o167 0 [0 6.870 |...... 1.665 ...06/26/2019 ...|....12/28/2048 ...
19421U-AB-0 ..... |CASL 2019-A A2 - ABS . 1AFE .. ...92.2150 |. .219,297 |.. .3.280 |......3.310 ....06/26/2019 .. 12/28/2048
19423D-AB-6 . CASL 2018-A A2 - ABS . .1.DFE .. ...95.9298 |. 4.130 |......4.174 ....06/12/2018 .. 12/26/2047
19424K-AB-9 . CASL 2021-A A2 - ABS . 1AFE .. ...89.0738 |. ......1.600 |......1.610 ...02/09/2021 .. 07/25/2051 ...
20267U-AA-7 ..... CBSLT 2016-B A1 - ABS ... |- TAFE L ...95.4603 |... reverrneeeeeenn 89,086 [ 49,080 [0 e [0 0 [ 2.730 |...... 2.752 ....10/13/2016 ...|....10/25/2040 ...
224936-AA-2 ... CAALT 233 A - ABS .. 1.AFE ..|... . 101.4311 |... 1,521,467 |.... e 1,499,676 [oenneeiiinnennn0 i (28) [0 o0 6.390 |...... 6.488 ....08/15/2023 ...|....08/15/2033 ...
22540N-AA-9 ... CSRT 2018-PS1 A - CDO ... .. 1.DFE ..|... ...95.3748 |... 4,459,641 |.... e 4,466,897 |ooeiiiiiiee 0 28,692 [0 [0 e 6.940 |...... 9.188 | JALO .... ....12/15/2022 ...|....01/01/2037 ...
233046-AF-8 ..... DNKN 2017-1 All - RMBS . |- 2.BFE ... ...94.8370 |... 187,857 [0 434 0 0 4.030 |...... 4.408 [FMAN .... ....04/26/2022 ...|....11/20/2047 ...
233046-AK-7 ..... DNKN 2019-1 A22 - RUBS .. |--2.BFE ... ...96.2755 |..ooevnnnnennnn 921,838 it 957,500 |oiiiiiiinneennn926,755 |0 e 8,828 |0 0 e 4.021 |...... 5.421 [FMAN ... ....07/14/2022 ...|....05/20/2049 ...
233046-AN-1 ... DNKN 211 A2 - RMBS ... |- 2.BFE ... ...90.9062 |... i 5,390,000 |......nnnnn 5,035,627 |oeiiiiiiiiiinnl0 e 110,266 [0 [0 2.045 |...... 4.548 [FMAN ... ....06/10/2022 ...|....11/20/2051 ...
233046-A0-4 ... DNKN 211 A22 - RMBS ... |--2.BFE ... ...87.8490 |... 860,920 |.... 884,873 |..ooeevvvnneeen0 e 16,388 [0 0 e 2.493 |...... 4.816 |FMAN ... ...06/13/2022 ...|....11/20/2051 ...
233046-AS-0 ..... DNKN 211 A23 - RWBS ... .. 2.BFE ..|... ...82.6832 |... 1,620,591 |.... e 1541219 L0 17,319 0 0 2.791 |...... 6.416 |FMAN .... ....07/11/2023 ...|....11/20/2051 ...
238021-AA-9 ..... COLO 2021-1 A2 - ABS . . 1.GFE .. ...90.4964 |. ..2,262,410 |. . 2,499,742 |.. .2.060 |......2.074 . ....02/24/2021 .. 02/27/2051
244608-A0-8 ..... DPATH 2018-1 A2R - CDO 1AFE .. ...96.8402 |. .. 1,452,608 |. .1,500,000 |.. 4,946 |......4.976 | JADO ... ....06/06/2022 .. 07/15/2033
25402J-AA-T ..... DBRG 211 A2 - ABS ..... .2.BFE .. ...93.6987 |. .. 1,873,974 |. .2,000,000 .2,000,000 |.. .3.933 |...... 3.933 | MJSD ... ....06/30/2021 .. 09/25/2051 ...
25755T-AE-0 ..... DPABS 2015-1 A2 - RUBS .. L2.AFE .. ...97.4493 |. ..906,278 |. ..930,000 922,925 |.. L4474 ......4.948 | JALO ... ....07/25/2022 .. 10/25/2045 ...
25755T-AJ-9 . DPABS 2018-1 A21 - RMBS L2.AFE .. ...97.1563 |. ..2,768,955 |. .2,850,000 .2,761,759 |.. .oo.4.116 |......5.964 [JAJO ... ... 11/02/2022 .. 07/27/2048 ...
25755T-AN-0 ... DPABS 2021-1 Al - RMBS .... |- 2.AFE L ...88.4459 |... 1,724,695 |.... .1,950,000 |.. 1,950,000 |oovvvvenivreeenn0 foiiiiiiiiiinnn0 Jeciiiinl0 o0 2.662 |...... 2.662 | AL ... ....04/08/2021 ...|....04/25/2051 ...
26208L-AC-2 ..... HONK 2018-1 A2 - RMBS ... |- 2.CFE ..|... ...97.6749 |... ..945,000 |eeevrnnieeeennn945,008 foeeniiiinniienn0 e (94) [0 o0 e 4.739 |...... 4.766 | JAJO ... ....04/17/2018 ...|....04/20/2048 ...
26209X-AA-9 ..... HONK 201 A2 - RVBS |- 2.CFE ... ...92.1442 |... 02,370,375 |oeveeeennnnn 2,322,724 [0 e 11736 [0 0 [ 3.786 |...... 4.433 | JAJO ... ....04/21/2022 ...|....07/20/2050 ...
26209X-AC-5 ..... HONK 2020-2 A2 - RWBS |- 2.CFE ..|... ...89.2433 |... 972,500 |oeeeeniieeeennnn972,500 foeenieieiie0 o0 0 [0 e 3.237 |...... 3.240 | JAJO ... ....10/29/2020 ...|....01/20/2051 ...
26827E-AC-9 ..... ECAF | A2 - ABS |- 5.BFE ..|... ...65.0036 |... ..635,908 |.. 413,363 el 18,437 [ 840 |0 [0 4.947 |...... 3.779 | MON ....06/15/2015 ...|....08/15/2040 ...
26857E-AA-6 ..... ELFI 2019-A A - ABS .. .. 1.AFE ..|... ...91.7691 |... 607,500 |.... . 661,988 |.. 861,903 |0 e 18 0 0 2.540 |...... 2.558 | MON ...10/16/2019 ...|....03/25/2044 ...
28852E-AA-T ..... ECLO Il A -CDO ..... 1AFE .. ...99.9284 |. ..215,051 |. ..215,205 .215,216 |.. J7.341 |......7.346 | FNAN .... ....12/18/2017 .. 02/15/2029 ...
28852L-AA-1 ..... ECLO Il A1 - CDO 1AFE .. ...99.8038 |. .. 1,022,331 |. .1,024,340 1,024,520 |.. .7.327 |......7.303 | JAJO ... ....06/06/2018 .. 07/22/2030
28852L-AN-3 . ECLO 3 AR - CDO . 1AFE .. ...99.9964 |. .. 1,365,738 |. .1,365,788 1,365,788 |.. 7427 |......7.458 | JALO ... ...08/23/2021 .. 07/22/2030
28853R-AL-3 . ECLO IV AR - CDO . 1AFE .. ...99.9993 |. 51,642 ..51,642 |.. .7.235 |......7.323 | JAJO ... ....05/19/2021 .. 04/16/2029
30259R-AH-8 . FMMSR 2021-GT1 A - RMBS .2.CFE .. ...86.3011 .1,500,000 .1,499,889 |.. ......3.620 |......3.622 . ....07/28/2021 .. 07/25/2028 ...
30259R-AM-7 ..... FMMSR 22GT1 A - CMO/RMBS .. |- 2.CFE ..|... ...96.0070 |... 1,999,497 [0 e 132 [0 [0 6.190 |...... 6.198 | MON .. 123,800 |....04/26/2022 ...|....04/26/2027 ...
302637-AG-8 ..... FSKMM 1R AR - CDO .... .. 1.AFE ..|... ...99.4862 |... 1,458,331 [0 0 0 0 7.420 |...... 7.566 | JAJO ... .. 100,446 |....12/14/2020 ...|....01/15/2031 ...
302637-AJ-2 ..... FSKMM 1R A2R - CDO .... 1AFE ... ...99.7417 |... 1,000,000 |...eeeeennnneni o0 0 o0 e 7.820 |...... 7.970 | JAJO ... ... 712,531 |....12/14/2020 ...|....01/15/2031 ...
302637-AL-7 ..... FSKMM 1R B1R - CDO .... .1.CFE ..|... . 100.0259 |... . 1,000,000 |..onieeiiinnnnnn ooviiiiiiin0 o0 0 8.170 |...... 8.236 | JALO ... ... 76,070 |....12/14/2020 ...|....01/15/2031 ...
30328D-AA-1 ..... FSRIA 22FL6 A - CMBS . 1AFE ... . 100.2578 |... .. 8957 711 [0 e 13,212 [0 [0 8.206 |...... 8.374 | MON .. 408,222 |....12/15/2022 ...|....08/19/2037 ...
32010L-AN-4 ..... NWSTR 161R 1BR - CDO .... .. 1.AFE ..|... ...97.7986 |... ..402,008 |...evvenenennnnnd01,989 [0 e 11 0 [0 e 3.353 |...... 3.374 | AL ... . 13,479 |....12/17/2019 ...|....01/26/2032 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS .. .. 1.LAFE ..|... ...96.0284 |... . 1,988,753 |.. 1,919,294 |0 e 3,898 [0 [0 e 4.250 |...... 5.393 | MON . 84,522 |....06/15/2022 ...|....07/19/2039 ...
33768N-AA-0 ..... FKH 2022-SFR1 A - CMBS .. .. 1.AFE ..|... ...96.0350 |... 2,861,841 |.... s 2,978,364 onniiiiinnnnn0 e (1,089) [0 o0 e 4.145 |...... 4.139 | MON .. 123,521 |....04/05/2022 ... |....06/19/2039 ...
34955Y-AN-9 ..... [FCBSL VI B2R - CDO . .1.CFE .. ...93.3481 1,400,222 |. 1,500,000 .1,500,000 |.. .....2.904 |......2.914 [JAJO .... . 43,559 |....08/05/2020 .. 07/23/2031 ...
34956N-AA-0 ... FCBSL VII A1 -CDO .... L 1AFE ... . 100.2849 |.............. 5,390,313 |.... .5,375,000 |. ....5,855,675 |.oooeiiivinnnnnn0 el 10,927 0 0 7124 |...... 7.400 | JAJO ... .. 352,972 |....12/15/2022 ...|....07/23/2032 ...
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34960J-BC-8 ..... FCO 6RR BFR = CDO ...ovvvevevvienieeiiiiieeeceviieeeens foen ven | s 4 s L ACFE e 1,000,000 |...96.9243 |................ 969,243 |......ouvnnnns 1,000,000 [..eeveevennnnn 1,000,058 |..eeveevevnnnnnn0 fooiiiiiiiiiinn (38) |0 o0 4,940 Ll 4.966 | AL ... ....06/29/2018 ...|....07/10/2030 ...
34961J-AY-0 ..... FCO IX AT - CDO ... .. 1.AFE ..|... .. 1,500,000 |...98.3349 |.............. 1,475,024 |.... .1,500,000 |.. 1o 1,500,000 [..eeeeeeenieenn0 o0 0 e l0 172205 . 7.257 | JAJO ... ....09/20/2021 ...|....10/15/2033 ...
34961P-AL-4 ..... FCBSL 5R B2R - CDO . .. 1.B FE ..|... .. 2,500,000 |...93.0697 |.............. 2,326,743 |.... .2,500,000 |.. 202,500,000 [o.oieiiiinnennn0 v 0 000002723 2.723 | JAJO ... ....09/14/2020 ...}|....07/11/2030 ...
349610-AU-9 ..... FCO 11 BFR - CDO . .. 1.CFE ..|... 2,000,000 |...93.7500 |... .2,000,000 |.. 422,000,000 [...oeeeeeennnena0 e feiiiel0 eeil0 10000032320 ). 3.333 | JALO ... ....08/18/2020 ...|....04/15/2031 ...
34963V-AA-3 ..... FCO 17 A - CDO ... .. 1.AFE ..|... ...99.7428 |... 2910643 |.oovvninnnnnnn910,643 [0 0 0 0 )l 6764 | 6.805 | JAJO ... ...01/21/2022 ... |....01/15/2030 ...
35041J-AA-3 ..... FFIN 2019-1 A - ABS .. 1.AFE ..|... ...99.1595 |... 99,727 el 98,415 [0 615 [0 k0 )10 30860 |- 9.719 [MON ..... ....03/20/2019 ...|....11/15/2034 ...
35910E-AA-2 ..... FYBR 2023-1 A2 = ABS ....cevveiiiiiiniinieniiniineeee foen e .. 1.F FE ..|... ...99.5627 |... .2,500,000 |.. 2,410,204 [0 6,529 [0 0 116,600 . 7.654 [MON ..... ....08/01/2023 ...|....08/20/2053 ...
36165V-AQ-9 ..... GCIC 11 A2R = CDO ..eeeeeeeeeeeeeeeeeie e e e eenneeeeees feen e .. 1.AFE ..|... ...91.6%1 |... s .1,000,000 |.. 1. 1,000,000 [...oeeeeeenneenn0 o0 el 0 o0 2498 ). 2.500 | JAJO ... ....12/15/2020 ...|....01/20/2031 ...
36166V-AA-3 ..... GCl 201 A - ABS ..... 1FFE .. ...90.5029 |. 1,133,614 1,252,572 1,113,623 |.. .6.368 ....03/02/2023 .. 10/18/2045
36166V-AE-5 ..... GCl CREDIT SUISSE A - ABS . 1.FFE .. ...87.9069 |. 1,354,089 |. . 1,540,367 . 1,540,000 |.. .2.381 ....06/04/2021 .. 06/18/2046
36656R-AH-4 . GRWML 2019-1 A1S - CDO . 1AFE .. . 100.0447 |. ..4,788,676 |. .4,786,537 . 4,753,848 |.. ......8.987 . ....11/15/2022 .. 07/21/2031 ...
375415-AC0 ..... GILBT 1B - CDO .. 1.BFE ..|... ...99.8820 |... 599,292 |.... ... 600,000 |.. 594,654 |...eeeeeeeennn0 e 43 |0 0 70255 7.640 | JAJO ... . ...12/18/2018 ...|....10/15/2030 ...
38172F-AA-6 ..... GOCAP 34R AR1 - CDO .. 1.AFE ..|... ...99.6571 |... 1,800,021 |.... .1,806,214 |.. 01,806,231 [0 e (27) [0 0l 70354 7.412 [FMAN ... .. 123,788 |....12/14/2021 ...|....03/14/2031 ...
38175B-AA-2 ..... GOCAP 36 A - CDO ... .. 1.AFE ..|... ...99.5725 |... 3,352,182 |.... . 3,366,574 |.. ...3,374,688 |.....ceevvnneenn0 e 11,296 [0 o0 el 6,954 | 6.748 |FMAN ... ..217,111 |....09/08/2021 ... |....02/05/2031 ...
38175D-AC-4 ..... GOCAP 38 B - CDO ... .. 1.CFE ..|... ...99.1119 |... .1,500,000 |.. 1,499,504 [0 e (A5 [0 0l TUETT 7.646 | JAJO ... .. 104,516 |....07/17/2018 ...|....07/20/2030 ...
38176P-AC-6 ..... GOCAP 44 A2A - CDO . .. 1.AFE ..|... ...99.9247 |... .1,000,000 |-eevunneeeeenn... 982,647 [0 9,055 [0 0l 70554 8.572 [FMAN ... ... 70,557 |....06/02/2020 ...|....06/23/2031 ...
38176V-AA-T ..... GOCAP 47(M) A1 - CDO .... .. 1.AFE ..|... ...99.7698 |... 5,986,188 |..............6,000,000 |[..............5,996,801 |......oeevrrnnn0 fooriiiinnn 7,980 |oveeniniiiiinnnn0 oo l0 00 7,334 | 7.423 [FMAN ... .. 409,995 |....04/27/2022 ...|....06/05/2032 ...
38177G-AA-9 ..... GCTLF 2020-1 A - CDO .... .. 1.AFE ..|... ...99.8780 |... 1,529,021 |.... . . ...1,530,889 [..ooeeeeniienn0 o0 [0 0l 70625 7.689 | JAJO ... .. 107,444 |....03/04/2022 ...|....10/22/2029 ...
3B177X-AA-2 ..... GBDC3 1 A - CDO .. 1.AFE ..|... ...99.0854 |... .. 3,467,989 |.... .3,500,000 |.. 03,465,473 oeeiiiiiiiiennnl0 i 14,036 [0 o0l 72255 | 7.604 | JAJO ... .. 230,856 |....12/15/2022 ...|....04/15/2033 ...
38178E-AA-3 ..... GOCAP 16RR 1R2 - CDO . 1AFE .. ...99.6654 |. ..219,264 |. ..220,000 .220,000 |.. L7.317 | JAQO ... . 14,769 |....06/08/2021 .. 07/25/2033
38178E-AC-9 ..... GOCAP 16RR 2R2 - CDO . 1AFE .. ...98.5100 |. ..453,146 |. . 460,000 460,000 |.. .7.508 | JAJO ... ....06/08/2021 .. 07/25/2033
38178G-AA-8 ..... GOCAP 49 AR - CDO ..... 1AFE .. ...99.0043 |. ..2,972,829 |. .3,000,000 .3,000,000 |.. .7.256 | JAJO ... ....08/06/2021 .. 08/26/2033
38178X-AA-1 ..... GCPAF 2021-2 A — CMO/RMBS ........cvvvnviivirnnnnnininns foun oee 1FFE .. ...91.6783 |. .. 1,833,566 |. .2,000,000 .2,000,000 |.. .2.954 | JAQO ... ...10/15/2021 .. 10/19/2029 ...
390556-AL-2 ..... GRTLK 141R AR = CDO ...oeeeeeeeneeeeeennieeeeeeenieeeee fen o 1AFE .. ...99.9801 ...82,223 | ..82,178 |.. \eee.. 1.859 | JAJO ... ....10/06/2017 .. 10/15/2029 ...
39809L-AA-2 ..... GSTNE 19FL2 A = CMBS ....evvveniiiiiiiieiencniieeeee feen e .. 1.AFE ..|... ...99.8079 |... ..763,750 |.... i 763,626 |eeeiniiiiinnnn0 o850 |0 [0 L6726 . 7.303 | MON ....12/16/2020 ...|....09/15/2037 ...
39809L-AC-8 ..... GSTNE 19FL2 B = CMBS ...eeeeeeeeeeeeeieeeeecmeneeeees feen e .. 1.BFE ..|... ...99.8059 |... 1,497,089 |.... +e-1,500,460 |.....ceeenneienni0 Joeeeenee (1,294) [0 o0l 72476 ) 1.648 | MON ....01/08/2021 ...|....09/15/2037 ...
39809P-AA-3 ... GSTNE 21FL3 A = CMBS ...covvveeiiiiiiiieievcinieeeee feen e .. 1.AFE ..|... ...98.1576 |... 2,944,728 |.... 2000 2,996,597 [ooiiiiiiinnnnn0 v (164) [0 0 ]l 60496 .l 6.662 | MON ....10/05/2021 ...|....07/15/2039 ...
411707-AD-4 ..... HNGRY 2018-1 A2 - RMBS . |--2.BFE ... ...95.7634 |... 2,268,3% |.... e 2,299,413 o0 e 19,491 [0 0 ]l 40959 ) 7.136 |MJSD ... ....07/17/2023 ...|....06/22/2048 ...
411707-AH-5 ... HNGRY 2020-1 A2 - ABS ... |- 2.BFE ... ...87.8821 |... 3,154,089 |.... 03,483,996 [ooieiiiiiinnnn0 i 22,488 o0 00000030981 | 4.831 | MJSD ... ....06/12/2022 ...|....12/20/2050 ...
43133J-AA-6 ..... HITR 2019-2 A1 - CDO ... .. 1.CFE ..|... ...93.9302 |... 419,266 |.... 446,359 |..oeeieeeeennnn0 o0 0 [0 70398 7.462 [FMAN ... ...06/13/2019 ...|....05/23/2039 ...
43133K-AC-9 . HCOMF 1 ARR - CDO ..... .1.BFE .. ...82.6521 .. 3,081,430 |. .3,723,277 |.. .2.638 | FMAN .... ....01/25/2022 .. 11/01/2035 ...
433674-AA-6 ..... NZES 20PLS1 A - CMO/RVBS .2.CFE .. ...95.3213 |. ..699,117 |. ..733,432 733,411 |.. .3.871 ....12/14/2020 .. 12/25/2025 ...
44040H-AA-0 ..... HORZN 2019 A - ABS .... .2.BFE .. ...88.1980 |. ..606,781 |. . 687,976 .687,992 |.. L3721 ....06/21/2019 .. 07/15/2039
45112A-AA-5 ..... ICONX 2012-1 A2 - ABS .5.BGI .. ...40.0000 |. ..140,188 |. ..350,470 140,188 |.. .4.229 ....11/16/2012 .. 01/26/2043
45783N-AA-5 ... INSTR 2021-1 A - ABS . 1.F FE .. ...87.3873 |. . 867,670 867,181 |.. ... 2.302 . ....02/03/2021 .. 02/16/2054 ...
46604E-AG-7 ..... IVYH IX-R A2R - CDO ... |- TAFE L ...91.5228 |... . .2,000,000 |.. 422,000,000 [...oeeeeeenneenn0 e o0 o0 0022082380 |- 3.394 | JAJO ... ...02/14/2022 ...|....04/24/2034 ...
466365-AD-5 ..... JACK 221 A21 - RMBS ... |- 2.BFE ... .. 1,930,000 |...92.0234 |... 1,776,052 |.... .1,930,000 |.. 201,930,000 [o.eneiiiinnennn0 v o0 0l 30445 3.460 [FMAN .... ....02/02/2022 ...|....02/26/2052 ...
4665IN-AA-2 ..... JOLAR 2019-1 A = ABS ..o eeeeene e feen e |- 2.AFE L. .. 1,317,470 |...90.9853 |... 1,196,405 |.... 01,314,944 |.. e 1,814,953 [0 0 0 0 ]l 80967 ). 3.889 [MON ..... ....09/10/2019 ...|....04/15/2044 ...
476681-AB-7 ..... JUIKE 211 A21 - ABS .. .. 2.BFE ..|... .. 1,990,000 |...90.3682 |... 1,798,327 |.... R R [V R | N RN o N AU | N RPN | ) RN : ) B AN 2.891 [FMAN ... ....12/03/2021 ...|....02/15/2052 ...
48254V-AE-3 ..... KKRLP 111 A2 - CDO .... .. 1.AFE ..|... .. 2,000,000 |...99.2280 |... 1,984,560 |.... 422,000,000 [...oeeeeeenneenn0 o0 el 0 o0 72227 ) 7.265 | JAJO ... ....08/20/2021 ...|....10/21/2030 ...
48669R-AA-9 ..... KCAP F3C A - CDO ... .. 1.AFE ..|... .. 341,494 1...99.9600 |... 341,455 |0 3 0 [0 70532 7.562 | MJSD ... ...12/11/2018 ...|....12/20/2029 ...
543190-AA-0 ..... LTRAN |11 A1 - ABS . .. 1.F FE ..|... .. 321,649 |...97.0458 |... 322,164 |.... . . 829,879 |0 e 1819 0 [0 ]102.980 . 4.259 |MON ... ....07/22/2016 ...|....01/17/2045 ...
543190-AB-8 ..... LTRAN |11 A2 - ABS .... .. 1.F FE ..|... .. 463,479 |...95.8821 |... 466,09 |.... ..486,113 |.. 482,546 |o.ovenieiiiinnnn0 [l 3,275 |0 [0 |11 4,060 4.833 | MON ....01/19/2017 ...|....01/17/2045 ...
55280H-AlI-7 ..... MCFCL 4RR ARR - CDO 1AFE . 4,600,000 |...98.8457 |. .. 4,546,902 |. .4,600,000 .4,600,000 |.. \eeen. 7.206 | JAJO ... ....09/28/2021 .. 10/20/2033 ...
552800-AU-1 ... MCFCL V ARR - CDO ..... L 1AFE ... .. 2,000,000 )...99.0475 |........c...es 1,980,950 |.... .2,000,000 |. ....2,000,000 J.....oooevennnn0 o0 o0 00000 7.227 ). 7.257 | JAQO ... .. 132,257 |....03/10/2021 ... ]....04/20/2033 ...
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55281F-AN-0 ..... MCFCL VIT AR = CDO vvvvveiieiiiiieie e L TAFE e 1,414,275 1...99.5438 |.............. 1,493,157 |oovveennns 1,500,000 [...oeeeennnnn 1,436,003 |.ooovvvennnens (O O |y [ RN | N AR | B RN 7.297 |...... 9.181 | JAJO oo |ovvneniennnnnn 22,196 [ 100,483 |....12/15/2022 ...|....07/20/2033 ...
55283A-AA-7 ..... MCA 3 A - CDO .. 1.F FE ..|... ...95.6490 |......ouennnns 1,323,375 |.... .1,383,575 |.. ....1,383,618 O e A |0 o0 e 3.179 |...... 3.173 | FMAN ... 44,966 |....11/09/2020 ...|....11/15/2035 ...
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS ... .. 1.AFE ..|... ...98.3114 |l 2,371,587 |.... 2,412,321 |.. ... 2,412,321 O 0 o0 [0 6.573 |...... 6.621 | MON ..... .. 150,993 |....06/10/2021 ...|....07/18/2036 ...
56577G-AA-7 ..... MRNON 201 A - CDO .. 1.AFE ..|... . 100.0211 |.oeeeennennnns 2,500,528 |.... .2,500,000 |.. ....2,500,000 J I N | I FORRRRRt | B ISP | B AU 7.4% |...... 7.663 | JAJO .. 174,458 |....11/20/2020 ...|....01/15/2034 ...
56577J-AA-1 ... MRNON 2021-2 AR - CDO ... .. 1.AFE ..|... ...99.3461 |... .3,450,000 |.. ... 3,450,000 LU RN | N | RN | B SN 7.345 |...... 7.393 [ JAJO .. 231,683 |....05/28/2021 ...|....07/15/2033 ...
56577J-AC-7 ..... MRNON 2021-2 BR - CDO ... .. 1.CFE ..|... ...97.1589 |... .. 10,000,000 |.. ....9,737,553 0 feeeeennnn 40,322 o0 o0 e 7.705 |...... 8.514 .. 707,944 |....12/15/2022 ...|....07/15/2033 ...
56577L-AA-6 ..... MRNON 2021-1 AR1 - CDO .. .. 1.AFE ..|... ...98.9809 |... 989,809 |.... ....1,000,000 |.. ....1,000,000 LU RN | N | RN | B SN 7.385 |...... 7.319 .. 67,285 |....04/27/2021 ...|....07/17/2034 ...
56577N-AC-8 ..... MRNON 2021-3 A - CDO ... .. 1.AFE ..|... ...98.4647 |... 6,892,529 |.... ....6,719,793 0 [ 84,907 o0 o0 e 7.09 |...... 8.839 ....11/16/2022 ...|....01/17/2034 ...
58003U-AC-2 ..... MF1 2020-FL4 AS - CMBS . 1AFE .. ...98.5243 |. .. 4,926,215 |. . 4,992,617 |.. .0 .7.576 |......9.709 ....12/15/2022 .. 12/17/2035
610331-AA-8 ..... MCAF 2021-1 A2 - ABS . 1.FFE .. ...93.8372 |. ..1,79,219 |. 01,914,186 |.. .0 .2.815 |......2.8%5 ....02/18/2021 .. 04/22/2031
61034J-AC-4 ..... MCMML XI11 A2 - CDO 1AFE .. ...90.5475 |. ..2,263,688 |. .2,500,000 |.. .0 ......3.270 |...... 3.283 ....02/09/2022 .. 02/24/2034 ...
61034V-AC-7 ..... MCMML XI1 A1 - CDO ... .. 1.AFE ..|... .. 1,500,000 |...99.3818 |... 1,490,727 |.... .... 1,500,000 JLU N N | [ APPSRt | B ISP | ) AU 7.140 |...... 7.159 .. 103,133 |....08/17/2021 ...|....09/15/2033 ...
621887-AA-6 ..... MTLOG 2018-1 AR - CDO .. 1.AFE ..|... 5,722,500 |...99.4642 |... ....5,801,381 O [ 78,881 |0 [0 7.324 |...... 9.051 .. 408,733 |....01/09/2023 ...|....01/22/2033 ...
62848F-AC-6 ..... MYERS 1 A2 - CDO .. 1.AFE ..|... ...99.6451 |... .. 0 e 2,672 o0 o0 e 7.077 |...... 7.411 ... 64,608 |....12/20/2018 ...|....10/20/2030 ...
62046A-AA-2 ..... NPRL 161 A1 - ABS |- 1.GFE L ...97.2725 |... ..256,593 |.. 0. RN | N AR | N RN 4.164 |...... 4.164 . 10,685 |....04/25/2016 ... |....04/30/2046 ...
62946A-AB-0 ..... NPRL 161 A2 - ABS .. 2.AFE ..|... ...98.3877 |... .1,000,000 |.. 0 [ (2,488) |0 [0 e 5.438 |...... 5.206 . 54,380 |....07/20/2016 ...|....04/30/2046 ...
62946A-AC-8 ..... NPRL 2017-1 A1 - ABS .... |- 1.GFE L ...95.1785 |... . O e 2,015 o0 [0 e 3.372 |...... 5.219 . 14,148 |....07/14/2022 ...|....10/21/2047 ...
62947A-AB-9 ..... NPRL 2019-2 A2 - ABS .... |- 1LFFE L ...91.5000 |... ....536,085 U O 3,742 vl o0 e 3.098 |...... 3.930 . 17,123 |....06/02/2022 ...|....11/19/2049 ...
62947A-AF-0 ..... NPRL 2021-1 A1 - ABS .. 1.F FE ..|... ...89.5615 |... .... 3,480,898 O 219 o0 [0 e 2.230 |...... 2.247 . 77,620 |....03/23/2021 ...|....08/20/2051 ...
629550-AA-4 . NZES 20FHT1 A - CMO/RMBS .2.CFE .. ...95.5510 |. 318,164 |.. .0 4.212 |......4.213 . 13,489 |....11/12/2020 .. 11/25/2025 ...
62955M-AB-2 . NZES 21FHT1 A - CMO/RMBS .2.CFE .. ...92.9053 |. .368,827 |.. .0 .3.104 |......3.105 . 11,524 |....07/20/2021 .. 07/27/2026
6295501-AA-2 . NZES 21FNT2 A - ABS .. .2.CFE .. ...92.8529 |. .705,506 |.. .0 .3.228 |......3.228 ....05/18/2021 .. 05/25/2026
62960N-AA-5 ..... NXTC 2020-1 A - CDO 1.AFE .. . 100.0058 |. .5,976,722 |.. .0 7.527 |......7.949 ....02/14/2023 .. 01/21/2031 ...
64016N-AA-5 ..... NBLY 211 A2 - ABS .. .2.CFE .. ...86.8137 |. . 2,437,500 .2,061,683 |.. .0 ......3.584 |......7.583 ...08/17/2023 .. 04/30/2051 ...
643821-AA-9 ..... USRE 211 A1 - ABS | 1R FE L ...87.5460 |... .1,000,000 |.. 983,995 O e 1,772 el [0 e 1.910 |...... 2.515 [ MON ..... ....10/25/2021 ...|....10/20/2061 ...
64830Y-AC-1 ..... NZES 2021-FNT1 A - CMO/RMBS . .. 2.CFE ..|... ...93.3333 |... ..431,482 |.. O e 0 [0 e 2.981 |...... 2.981 [MON ..... ....08/12/2021 ...|....03/25/2026 ...
67108L-BE-2 ..... OZLM VI 28BS - CDO .. 1.B FE ..|... ...93.8800 |... .1,000,000 |.. LU Y- T N | I RPN | ) AN 4.490 |...... 4.517 ....04/11/2018 ...|....04/17/2031 ...
67181D-AA-9 ..... OAKIG 2020-1 A1 - CMBS ... .. 1.AFE ..|... ...90.7586 |... O e 1 0 [0 e 1.850 |...... 1.850 ....11/06/2020 ...|....11/21/2050 ...
67181D-AB-7 ..... OAKIG 2020-1 A2 - CMBS .... .. 1.AFE ..|... ...84.1377 |... 1,195,512 |.... O i 83 o0 [0 2.210 |...... 2.212 ....11/06/2020 ...|....11/21/2050 ...
67190A-AA-4 ..... OAKIG 2021-1 A1 - ABS ... .. 1.AFE ..|... ...89.3706 |... 832,721 |.... ....931,629 O e |0 [0 e 1.480 |...... 1.481 ...01/20/2021 ...|....01/20/2051 ...
67190A-AB-2 ..... OAKIG 2021-1 A2 - ABS 1AFE .. ...82.2148 |. ..766,046 |. .931,645 |.. .0 .1.930 |......1.931 ....01/20/2021 .. 01/20/2061 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO . 1AFE .. ...99.6510 |. ..981,562 |. ..985,000 .985,000 |.. .0 .6.905 |......6.859 ....08/02/2021 .. 07/16/2029
682337-AA-8 ..... OELF Il A1 - CDO .. 1AFE .. ...97.0727 |. 1,941,454 | .2,000,000 .2,000,000 |.. .0 .4.250 |......4.272 ...06/24/2019 .. 07/19/2037
68269J-AE-1 ..... OMFIT 2023-1 A - ABS . 1AFE .. . 101.2791 ..1,012,791 |. .1,000,000 .959,291 |.. .0 .5.500 |......6.549 ....10/30/2023 .. 06/14/2038
691204-AA-9 ..... OR Il AL - CDO . 1AFE .. ...99.4482 |. . 500,000 494,166 |.. .0 ool 1 477 ... 8.118 ....03/13/2020 .. 04/20/2032 ...
691204-AG-6 ..... OR Il ATF - CDO ... .. 1.AFE ..|... ...94.1028 |... .2,000,000 |.. ....2,000,000 JLO I N | I APPSRt | B IR | B AU 2.750 |...... 2.759 ...03/06/2020 ...|....04/20/2032 ...
69120T-AA-4 ..... ORTF 2020-1 A1R - CDO ... .. 1.AFE ..|... . 100.1087 |... .3,000,000 |.. ....3,000,000 LU RN | N | RN | B SN 8.444 |...... 8.565 ....08/07/2023 ...|....10/15/2035 ...
69120W-AA-7 ..... OR VI A - CDO .. 1.AFE ..|... ...99.1444 |... ..305,000 |.. 0 foeeenn4,094 |0 0 e 7.082 |...... 8.600 ....12/21/2022 ...|....06/21/2032 ...
69547M-AA-4 ..... PAID 223 A - ABS .... .. 1.G FE ..|... ...99.7913 |... ..365,59% |.. O o0 o0 [0 6.060 |...... 6.136 ....08/03/2022 ...|....03/15/2030 ...
701630-AE-8 ..... PARLI 2R AR - CDO .. .. 1.AFE ..|... ...99.3776 |... 1,262,174 |.. O 0 0 [0 e 6.927 |...... 6.893 ... 11/15/2021 ...|....10/20/2031 ...
70806F-AA-3 ..... PNTPK 7 ATA = CDO oveeviiiieeciiineeccevieeeeeeees foee ven | s TP 1.AFE ..|... . 100.4060 |... O o0 o0 [0 8.051 |...... 8.005 ....06/23/2023 ...|....07/20/2035 ...
70806U-AA-O ..... PNTPK 2 A1 - CDO ... [V 45 ... .. 1.LAFE ..|... . 100.0212 |...cevnnnnnnns 1,500,318 |.... . ,500,000 JLO I I | I APt | B ISP | B AT 7.585 |...... 7.510 ...12/24/2020 ...|....01/15/2032 ...
72353P-AA-4 ... PIONEER AIRCRAFT FINANCE LTD - ABS [CRR—. 2 .. 2.CFE ..|... ...88.0030 |... 308,810 |.... ..350,908 |.. ....350,905 O o 0 [0 e 3.967 |...... 4.000 ....06/23/2019 ...|....06/15/2044 ...
74331C-AB-4 . PROG 2020-SFR1 B - CMBS ... 1AFE . ...95.1598 |. ..951,598 |. .1,000,000 .999,492 |.. .0 ......2.030 |......2.026 ....03/04/2020 .. 04/17/2037 ...
74331U-AA-6 ..... PROG 22SFR3 A = OMBS ......oiiiiivvnniiiiiiininiiiiinnnans L 1AFE ... ,420,540 )...93.4891 |.............. 1,386,862 |.... .1,483,448 |. ,435, 102 O . 8,598 |0 0 3.200 |...... 4.252 ...04/05/2022 ... |....04/19/2039 ...
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T43320-AA-1 ... PROG 2019-SFR3 A = OMBS .....evvvvviiniiiiiiiiieeeceens oo ven | s 4 s L TAFE e 1,970,393 ...97.3171 |..ooevvnnnnnns 1,917,575 oo 1,970,440 |...covvnennnns 1,966,489 |...covvvnnnnns (U Y < T RN | N AR | B RN 2.271 |...... 2.569 ....08/07/2019 ...|....09/17/2036 ...
T43320-AC-7 ..... PROG 2019-SFR3 B - CMBS ... .. 1.AFE ..|... ...97.4128 |... O i e 29 0 [0 e 2.571 |...... 2.911 ....08/07/2019 ...|....09/17/2036 ...
75575A-AA-2 ..... RCMT 2023-FL12 A - CMBS ... .14, .. 1.AFE ..|... ...99.9100 |... U R 117 A N | N RN | ) AN 7.691 |...... 8.031 ....06/12/2023 ...|....05/25/2038 ...
T6042E-AA-T ... REPS 2020-A A = ABS ...eeeeeeeeeeeiiee e eeeeeeeeeeens o e | s 4 .. |- 1.CFE ... . ...98.1662 |... O [ A7 0 [0 e 2.470 |...... 2.518 ....10/06/2020 ...|....11/20/2030 ...
T7587A-AU-0 ..... RMRK WM-R B2R - CDO ... [CRR—. 4 |- 1.CFE ... ,750,000 |...89.2531 |... LU RN | N | RN | B SN 2.540 |...... 2.548 ....09/17/2020 ...|....04/21/2031 ...
T7588E-AA-5 ..... RCF | A - CDO (V- 4 .. |- TAFE L ,000,000 |...94.8737 |... 948,737 |.... ....1,000,000 JL I I | I APPSRt | B IR | ) FOU 3.572 |...... 3.565 ...01/30/2020 ...|....04/28/2038 ...
78403D-AN-0 ..... SBATOW 2019-1 1C - RMBS ... L SD..f e 4 ..o | LFFE .. ,500,000 |...96.6287 |... ,449,431 |.... .... 1,500,000 I RN | N | RPN | B FN 2.8%6 |...... 2.853 ....09/10/2019 ...|....01/17/2050 ...
78433D-AA-2 ..... SEB4P 211 A2 - ABS .... .. 2.CFE ..|... ...92.4770 |... 922,458 |.... . ....997,500 J I N | I FORRRRRt | B ISP | B AU 4.969 |...... 4.944 ....11/22/2021 ... |....01/30/2052 ...
78433X-AA-8 ..... [SALTT 211 AA - ABS . .1.CFE .. ...91.8833 |. ..767,009 |. ..834,764 834,745 |.. .0 .2.301 |......2.340 ....10/18/2021 .. 02/28/2033
78449P-AB-5 . S\B 2018-A A2A - ABS . 1AFE .. ...96.5%7 |. ..979,842 |. . 1,014,364 .1,014,312 |.. .0 .3.500 |......3.528 ....03/14/2018 .. 02/15/2036
T8472J-AE-3 ..... SPART 20T2 AT2 - ABS . 1AFE .. . ...92.5487 |. ..925,487 |. .999,823 |.. .0 ......1.830 |......1.831 . ....10/23/2020 .. 11/15/2055 ...
803169-A0-4 ..... SRANC 3R AFR - CDO |- TAFE L ,046,711 [...97.9513 |... ,025,268 |.... .... 1,046,756 O e (19) 0 o0 e 4.088 |...... 4.104 | MJSD ... ...04/30/2018 ...|....06/24/2030 ...
80349B-BD-8 ..... SARAT US 2R3 - CDO .... .. 1.AFE ..|... ,977,614 |...99.8771 |... ,997,542 |.... ....1,982,270 O o428 |0 [0 7.325 |...... 7.691 .. 134,285 |....12/15/2022 ... |....04/20/2033 ...
81742L-AA-4 ... SEQl 1 A - CDO .. 1.AFE ..|... . 100.0478 |... 466,976 |.... JO N N | I APPSR | B IR | B AT 7.085 |...... 7.100 ... 36,816 |....02/22/2021 ...|....04/15/2031 ...
81761T-AE-5 ..... SERV 2021-1 A21 - RMBS . .. 2.CFE ..|... ...86.0914 |... 17,279 ... LU SRR ) I 10[V I O | I RPN | ) AN 2.865 |...... 5.253 . 75,695 |....08/14/2023 ...|....07/31/2051 ...
817743-AA-5 ..... SPRO 2019-1 A2 - ABS ... .. 2.CFE ..|... ...93.9583 |... 902,000 |.... . .. 0 e (2,376) |0 o0 e 3.882 |...... 3.608 . 87,267 |....01/22/2020 ...|....10/25/2049 ...
817743-AE-T ..... SPRO 2021-1 A2 - RWBS ... .. 2.CFE ..|... ...85.94% |... ,256,911 |.... . 1,462,500 |.. 0. FN VN R | N | B RO 2.3% |...... 2.391 . 35,012 |....03/03/2021 ...|....04/25/2051 ...
83404R-AB-4 ..... SOFI 2018-B A2F - ABS ... .. 1.AFE ..|... ...97.5750 |... 372,855 |.... ..382,122 |.. 382,012 0 . B2 0 0 e 3.340 |...... 3.389 . 12,763 |....03/13/2018 ...|....08/25/2047 ...
83546D-AL-2 ..... SONIC 2020-1 A21 - RMBS ... .. 1.CFE ..|... ...95.5000 |... 692,375 |.... ..725,000 |.. 734,894 O [ (2,04 [0 [0 3.3% |...... 3.303 . 24,614 |....02/03/2020 ...|....01/20/2050 ...
83546D-AN-0 ..... [SONIC CAPITAL LLC - ABS 1.C FE .. ...92.5000 |. .. 1,788,333 |. .1,933,333 2,011,771 |.. .0 .. (24,491) | .2.745 |......1.370 . 53,074 |....06/15/2020 .. 01/20/2050
83546D-AN-8 . SONIC 2021-1 A21 - ABS .. .2.BFE .. ...84.8866 |. ..829,767 |. ..977,500 .977,500 |.. .0 .2.190 |......2.200 . 21,407 |....07/29/2021 .. 08/21/2051
85208N-AD-2 . SPRNTS 1A1 - RWBS ..... 1.F FE .. ...99.2579 |. ..930,543 |. ..937,500 .937,500 |.. .0 4.738 |......4.765 . 44,419 |....03/14/2018 .. 09/20/2029
85572R-AA-T ..... STARR 2018-1 A - ABS . L2.AFE .. ...90.0000 |. ..456,579 .455,380 |.. .0 .4.089 |......4.342 . 18,670 |....06/15/2018 .. 05/15/2043 ...
86212V-AA-2 ..... STR 2016-1 A1 - ABS .1.CFE .. ...94.4102 |. . 856,777 .856,634 |.. .0 ......3.960 |......3.999 . 33,928 |....10/12/2016 .. 10/22/2046 ...
86271P-AA-3 ..... STRTA Il A1 - CDO .. 1.AFE ..|... .100.0181 |... .1,500,000 |.. .... 1,500,000 LI RPN | I N | RPN | ) FON 7.267 |...... 7.311 99,801 |....09/20/2021 ...|....10/20/2033 ...
87240P-AJ-0 ..... TCP 1R AR - CDO .. .. 1.AFE ..|... ...99.0775 |... ....1,000,000 O 0 0 [0 e 7129 |...... 7.197 . 67,261 |....08/26/2021 ...|....08/20/2033 ...
87244C-AJ-5 ... CHWML | AR - CDO . .. 1.AFE ..|... ...99.6163 |... O o (182) il [0 e 7.207 |...... 7.166 . 54,786 |....12/14/2021 ...|....10/21/2030 ...
87267C-AA-6 ..... TRP 211 A - ABS .. 1.F FE ..|... ...88.4731 0 [ 62,120 |0 o0 e 2.070 |...... 4.414 ... 17,871 |....11/03/2022 ... |....06/19/2051 ...
87267J-AA-1 ... TFINS 2018-2 A1 - CDO .. 1.B FE ..|... ...96.9481 |... 2,622,066 |.... O 5,889 |0 [0 7.4% |...... 7.922 .. 144,098 |....12/15/2022 ...|....09/30/2039 ...
87342R-AC-8 ..... BELL 2016-1 A23 - RMBS ... .. 2.BFE ..|... ...97.8619 |... 1,383,591 |.... . .... 1,402,790 O e 7,357 0 o0 e 4.970 |...... 5.600 . 70,267 |....06/16/2022 ...|....05/25/2046 ...
87342R-AG-9 . BELL 2021-1 A21 - RMBS . .2.BFE .. ...89.6570 |. .. 1,761,760 |. . 1,965,000 1,691,368 |.. .0 .1.946 |......7.046 . 38,239 |....11/03/2022 .. 08/25/2051 ...
87342R-AH-7 . BELL 2021-1 A22 - RMBS . .2.BFE .. ...85.3373 |. ..1,676,878 |. . 1,965,000 1,770,502 |.. .0 .2.294 |......4.539 . 45,077 |....04/22/2022 .. 08/25/2051
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. 1FFE .. ...85.2700 |. ..693,529 |. ..813,333 .803,085 |.. .0 .1.940 |......2.223 . 15,779 |....10/27/2021 .. 08/20/2046
88603U-AA-7 ..... THRST 2021 A - ABS . 1.F FE .. ...88.9595 |. ..2,377,388 |. . 2,672,439 .2,672,3%8 |.. .0 .4.163 |......4.200 111,254 |....06/17/2021 .. 07/16/2040
886061I-AA-0 ..... TBOLT 2017 A - ABS . L2.AFE .. ...91.7606 |. 1,620,585 |. .1,766,068 1,711,880 |.. .0 ......4.212 |.....17.160 . 39,673 |....07/25/2023 .. 05/17/2032 ...
89412K-AA-8 ..... TRAP X1 A1 -CDO ... .. 1.AFE ..|... ...93.4934 |... 692,533 |.... ..740,729 |.. 766,547 0 [ (5,980) |veeeeeeeeeen0 o0 e 6.008 |...... 1.521 . 39,013 |....02/12/2019 ...|....10/10/2041 ...
89656C-AA-1 ..... TRL 2010-1 NTS - ABS . .. 1.F FE ..|... ...97.4074 |... 956,175 |.... ..981,625 |.. .... 1,014,353 0 | 2 (3,937) [0 0 e 5.194 |...... 4.245 . 50,986 |....01/17/2019 ...|....10/16/2040 ...
89656G-AA-2 ..... TRL 211 A - ABS .. 1.F FE ..|... ...87.1522 |... . 1,805,427 |.. .... 1,805,323 O e 19 0 [0 e 2.260 |...... 2.212 . 40,803 |....06/22/2021 ...|....07/19/2051 ...
89656R-AA-8 ..... TRL 221 A - ABS .. .. 1.F FE ..|... ...94.6148 |... ,901,277 O o 0 [0 4.550 |...... 4.550 . 86,592 |....04/20/2022 ...|....05/19/2052 ...
89656Y-AB-1 ..... TRL 202 A2 - ABS . .. 1.F FE ..|... ...88.6026 |... 0 e 28,996 |0 o0 e 2.560 |...... 6.490 . 25,600 |....10/14/2022 ...|....11/19/2050 ...
89657A-AC-0 ..... TRL 2020-1 A - ABS .... .. 1.F FE ..|... . ...89.9906 |... ....767,9% LU R ~() I N | I RPN | ) AN 1.960 |...... 1.974 . 15,055 |....10/14/2020 ...|....10/17/2050 ...
89657B-AB-0 ..... TRL 2019-2 A1 - ABS .. .. 1.F FE ..|... .. 818,733 ]...95.0490 |... 778,382 |.... ....818,833 O e 32 o0 [0 e 2.390 |...... 2.410 . 19,572 |....10/08/2019 ...|....10/18/2049 ...
89683L-AA-8 ..... TRP 212 A - CMO/RMBS ... .. 1.F FE ..|... .. 1,780,226 |...89.2613 |... 1,589,704 |.... .... 1,780,265 O i 18 0 [0 e 2.150 |...... 2.152 . 38,291 |....06/25/2021 ...|....06/20/2051 ...
89820X-AA-6 ..... TFINS 2020-2 A1 - CDO .1.CFE .. ...96.3987 |. 1,963,341 |. .2,036,689 |.. .0 ......3.000 |......6.612 .61,101 |....11/24/2020 .. 07/15/2041 ...
89821J-AA-6 ..... TFINS 2019-1 A1 - CDO ... .. 1.CFE ..|... ...96.8440 |........eennns 2,830,562 |.... .2,922,806 |. ... 2,848,825 O o 7,466 0 0 7.694 |...... 8.110 .. 210,458 |....12/15/2022 ...|....02/02/2039 ...
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89822P-AA-1 ..... TFINS 201 A1 = CDO ovvvvvieeiiiieeieeeeceeiieeeeenns foe ven | s 4 s CACFE e 1,549,204 |...98.9802 |.............. 1,633,406 |....oenvnnnnnn 1,549,204 |.............. 1,549,204 |......cconnennnnd (VN R N R | I R | B SR I 3 I RN 7.322 ....07/15/2020 ...|....04/16/2040 ...
90352i-AD-6 ..... STEAM 2021-1 A - ABS .... .. 1.F FE ..|... ...87.7395 |t 2,298,045 |.... .... 2,567,934 O e 10,243 |0 foeiil0 10002250 |- 2.808 ....02/25/2022 ...|....02/28/2051 ...
91823A-AU-5 ... VBTEL 2022-1 C21 - ABS . .. 1.F FE ..|... ...90.2101 |... ....2,000,000 O 0 0 [0 0000030156 | 3177 ....02/18/2022 ...|....02/15/2052 ...
92257C-AA-8 ..... VCC 2019-1 A - CMBS .. 1.AFE ..|... ...93.4613 |... O 0 0 [ l0 000023760 |- 3.661 ....03/11/2019 ...|....03/25/2049 ...
922581I-AA-3 ..... VCC 233 A - MBS ... .. 1.AFE ..|... . 101.9962 |... .. O e 182 0 [0 000007100 |- 7.101 ....08/04/2023 ...|....08/25/2053 ...
92258X-AA-1 ..... VCC 2022-1 A - CMBS ... .. 1.AFE ..|... 1,665,917 |...88.9938 |... 1,677,404 |.. .... 1,667,665 JLOJ ORI €1 +) N FORRPRRRRt | R FUUPPPRPRRRPIN | ) SRR < < 1 N AU 3.682 ...02/14/2022 ...|....02/26/2052 ...
92259K-AA-8 ..... VCC 2022-4 A - CMBS ... .. 1.AFE ..|... .. 861,864 |...97.5621 ..862,058 |.. 861,773 O e 8 0 [0 0000.5.280 | 5.557 ....08/05/2022 ...|....08/26/2052 ...
92259L-AB-4 ... VCC 2020-1 AFX - CMBS ... .. 1.AFE ..|... .. 591,339 |...86.0311 ..591,343 |.. ....590,983 O e (156) [0 o0 el 2,610 | 2.547 ....02/10/2020 ...|....02/25/2050 ...
92259T-AA-9 . VCC 2021-1 A - CMBS .. 1AFE .. ...83.3641 ..827,405 |. ..992,519 .992,286 |.. .0 .1.369 ....06/10/2021 .. 05/25/2051
92259U-AA-6 . VCC 2022-2 A - CMBS 1AFE .. ...91.4521 ..2,318,721 |. . 2,535,449 .2,533,945 |.. .0 .4.626 ....04/05/2022 .. 04/25/2052
94354K-AA-8 . WAAV 2019-1 A - ABS .. L2.AFE .. ...83.5020 |. .. 443,789 |. .531,463 |.. .0 oo 3.625 ....09/30/2019 .. 09/15/2044 ...
95058X-AE-8 ..... WEN 2018-1 A22 - RMBS ... |--2.BFE ... ...94.2381 |... . . ... 862,766 0 e 15,188 |0 o0 10000030884 |l 6.210 ...10/06/2022 ...|....03/16/2048 ...
95058X-AG-3 ..... WEN 2019-1 A21 - RMBS ... |- 2.BFE ... ...95.5180 |... ..899,984 |.. 899,984 O 0 0 00000030783 | 3.801 ....06/13/2019 ...|....06/15/2049 ...
95058X-AK-4 ..... WEN 211 A2 - RMBS |--2.BFE ... ...86.2673 |... . 2,475,293 |.. ....2,112,830 0 feeeenn 39,839 [0 feeeiiiiel0 0002022370 |- 5.767 ....09/05/2023 ...|....06/15/2051 ...
96033E-AA-6 ..... WESTR 231 A - RMBS .. 1.AFE ..|... ...99.5519 |... .2,200,335 |.. ....2,19,627 O e (78) 0 [0 0000.5.840 |l 5.857 ...06/06/2023 ...|....12/21/2037 ...
96034J-AA-4 ..... WESTR 2022-1 A - RMBS ... 1.AFE ..|... ...95.2536 |... ..496,830 |.. O e (262) [0 o0 el 10788 | 2.021 ....01/14/2022 ...|....08/20/2036 ...
96034J-AB-2 ..... WESTR 2022-1 B - RMBS ... | 1R FE L . ...95.4173 |... ....247,262 O e (318 0 [0 000002.288 | 2.83%2 ....01/14/2022 ...|....08/20/2036 ...
96034L-AA-9 ..... WESTR 2020-1 A - RMBS ... .. 1.AFE ..|... .. 196,546 |...98.0077 |... 192,883 |.... . . ....196,789 O e 35 0 0 2713 | 2.766 ....07/08/2020 ...|....03/20/2034 ...
97064F-AA-3 ..... WESTF 2020-A A - ABS .... 1FFE ... ...1,590,782 |...85.9951 |... 1,368,014 |.... .1,590,805 |.. ,590,789 O e (19 0 [0 000003228 | 3.250 ....02/18/2020 ...|....03/15/2045 ...
97064G-AA-1 ... WESTF 2021-A A - ABS . 1.FFE .. 1,816,032 |...81.8735 |. .. 1,486,926 |. 1,816,126 1,816,039 |.. .0 .3.104 ....05/07/2021 .. 05/15/2046
974153-AB-4 . WSTOP 201 A2 - RMBS .2.BFE .. ...89.9701 . 1,772,411 | .1,970,000 1,895,610 |.. .0 .3.904 ....06/02/2022 .. 12/05/2050
979888-AS-3 ..... WDMNT 2018-4 A2R - CDO 1AFE .. ...98.1902 |. .. 2,454,755 |. .2,500,000 .2,500,000 |.. .0 .7.398 ....02/18/2022 .. 04/20/2034
97988P-BA-3 ..... WDMNT 171RR A1R - CDO 1AFE .. ...99.2207 |. .. 2,480,518 |. .2,500,000 . 2,452,391 |.. .0 .7.966 . ....12/15/2022 .. 10/18/2033 ...
979880-AL-8 ..... WDMNT 172R A1R - CDO . 1AFE .. ...98.7807 |. .. 5,926,842 |. .6,000,000 .5,915,576 |.. .0 ......8.033 | JAJO .... 313,411 |....02/07/2023 .. 04/20/2033 ...
97988Q-A0-7 ..... WDNNT 172R BR - CDO ... .. 1.CFE ..|... ...98.6640 |... 986,640 |.... .1,000,000 |.. 953,669 O e 8,940 [0 [0 000007827 | 9.327 | JALO ... o 12,212 |....12/15/2022 ... |....04/20/2033 ...
97988II-AA-9 ..... WDMNT 207 A1A - CDO .. 1.AFE ..|... . 100.0212 |... .3,000,000 |.. ....3,000,000 O 0 0 [0 el 72555 | 7.612 | AL ... ..206,976 |....11/20/2020 ...|....01/15/2032 ...
98875N-AJ-4 ..... ZAIS9 9 B2 - CDO ... [CRR—. 4 i | 1.AFE ..|... ...92.6816 |... .1,000,000 |.. 1,000,030 O e (D 0 [0 000003540 |l 3.554 | JAJO ... ... 35,400 |....06/19/2018 ...|....07/21/2031 ...
98877G-AQ-1 ..... 2CCP 2019-1 A1R - CDO ... (V- 45 ......|. 1.AFE ..|... .100.0110 |... .2,786,273 |.. 2,786,273 O 0 0 [0l 70165 | 7.225 | JAJO ... .. 181,244 |....09/17/2021 ...|....07/16/2031 ...
98878C-AC-0 ..... ZCCP 181 A2 = CDO ..ovvvvvvvvinieiceniieneevenneieeeeens foee ven | e |45 il e 1.AFE ..|... ...99.9303 |... O v 1,149 L0 [0l 72215 | 7.631 | JAJO ... ... 45,491 |....02/07/2019 ...|....01/16/2031 ...
98878F-AE-9 ..... 2CCP 2021-1 A2A = CDO ....eeeeeeneneeeeeneneeeeeeeennns foee wen | Conenn |45 il [ 1.AFE ..|... . 100.0273 |... 9,002,457 |.... . 8,830,029 O e 17,797 0 o0l 72457 | 8.078 | JAJO .... ..611,829 |....12/15/2022 ...|....07/15/2033 ...
98920M-AA-O ..... ZAXBY 211 A2 - ABS . . .2.BFE .. ...85.5836 |. .. 1,882,304 |. .2,199,375 .2,044,660 |.. .0 b 4992 | JAJO L . 71,216 |....01/18/2023 .. 07/31/2061 ...
98955R-AG-4 ... OR 2R AFR - CDO .. I T [ 4 .o |- 1LAFE ... ...91.6702 |...cconnnnnnns 1,833,404 |.... .2,000,000 |.. ....2,000,000 O 0 0 0 )11 20480 ). 2.488 | AL ... . 49,600 |....03/10/2021 ...|....04/20/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 469,659,744 | XXX 458,521,083 479,966,385 471,781,597 2,767 1,786,234 91,122 0 XXX XXX XXX 3,982,252 22,680,661 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 940,857,821 | XXX 912,449,358 964,832, 964 943,285,298 (36,018) 2,924,371 102,058 0 XXX XXX XXX 8,704,562 39,340,558 XXX XXX
22080R-20-6 ..... |STRUCTURED PRODUCTS CORP CORTS TR FOR PE ............ | ...... | ....... | ............ 2.CFE . |oiiaeeennnns 121,205 |...28.0000 [....ccevunnnnnees 140,000 [..ooovvnennnens 125,000 [ooeevvnnnniaens 121,205 [oooveniiees 0 ...12/31/2010 ...|....04/06/2028 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 121,205 | XXX 140,000 125,000 121,205 0 XXX XXX
1309999999. Total - Hybrid Securities 121,205 | XXX 140,000 125,000 121,205 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 XXX XXX
02639D-AN-8 ..... AMERICAN GREETINGS CORPORATION - TERM LO ... 5 .. .. 4.AFE ..|... 1,925,450 |. 100.1670 |... ....1,933,887 0 ... ....02/02/2023 ...|....04/06/2028 ...
247360-8S-2 ... SKYMILES IP LTD. (DELTA AIR LINES, INC.) .... 5 e [ 2B FE L . 102.2810 |... 0 ... ....06/17/2022 ...|....10/20/2027 ...
35180Y-AB-9 ..... FRANCHISE GROUP, INC. - INITIAL TERM LOA . 5 e [ 4B FE L ...79.4000 |.............. 1,908,465 |.............. 2,397,312 |.............. 1,903,465 |........ (402,900) |-... ....02/24/2021 ...|....03/10/2026 ...
35180Y-AJ-2 ..... FRANCHISE GROUP, INC. - THIRD AMENDMENT ... 5 e [ 4B FE L . ...79.3750 |... . ieeernennn... 3,151,188 |LLllll (678,084) |.... ....01/31/2023 ...}|....03/10/2026 ...
46589U-AE-5 ... ZEST ACQUISITION CORP. — TERM LOAN .....oevvvvvvenaenecfons venfvnnnnns 5 e L4 CFE | 4,702,500 |...97.6250 |.............. 4,832,438 |...covvnnnnnns 4,950,000 f...ccevnnnnnns 4,746,152 |oevuneeeennnn 0 ...02/01/2023 ... |....02/08/2028 ...
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84771#-AB-3 ..... SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ....cooveiifone vun]vnnnnns 5 e LABPL e 1,672,581 ...99.0000 |.............. 1,672,581 [ 1,689,476 [....ccvvnnnnns 1,672,581 |.......... (2,875) [cvnnnnene 2,977 oereniiiinnnnnd [ 0 ]....12.788 |..... 13.180 |FMAN ... fooooiiiiinnnnns 20,450 |...ooeunnnnnns 212,245 |....03/09/2021 ... |....01/22/2027 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 15,250,370 | XXX 14,366,234 15,791,787 14,210,882 (1,083,859) 119,727 0 0 XXX XXX XXX 218,444 1,394,794 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 15,250,370 [ XXX 14,366,234 15,791,787 14,210,882 (1,083,859) 119,727 0 0 XXX XXX XXX 218,444 1,394,794 XXX XXX
2419999999. Total - Issuer Obligations 328,330,087 [ XXX 324,902,887 335,239,875 329,201,720 123,007 733,797 0 0 XXX XXX XXX 4,448,666 12,157,892 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 170,353,088 [ XXX 156,268,221 173,237,536 169,474,381 (161,792) 448 10,936 0 XXX XXX XXX 488,266 5,653,910 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 14,146,691 | XXX 13,905, 365 14,127,534 14,111,586 0 (4,634) 0 0] XXX XXX XXX 47,246 699,986 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 502,809,532 [ XXX 489,105,420 512,249,493 504,426,563 2,767 1,632,618 91,122 0 [ XXX XXX XXX 4,251,626 23,817,062 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 15,250,370 | XXX 14,366,234 15,791,787 14,210,882 (1,083,859) 119,727 0 0 XXX XXX XXX 218,444 1,394,794 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,030,889,767 [ XXX 998,548,128 1,050,646,225 1,031,425,132 (1,119,877) 2,481,956 102,058 0 XXX XXX XXX 9,454,248 43,723,643 XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1ALS 487,054,143 1B ..$......... 36,401,192 1C..$............. 65,956,055 1D ..$............. 13,836,842 1E..$........... 17,832,161 1F ..$ ........... 77,261,080 1G..$............. 32,185,990
1B 2A..$ ....50,632,350 2B ..$........... 111,733,279 2C..$ ........... 114,281,364
1C 3A..$ .. .1,678,917 3B.. .$ ....1,073,033
1D 4A..$ .. .1,933,887 4B .. .$ .4,844,782
1E 5A...% ... 5B .. .$ .0
1F 6..... $
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025816-CH-0 ... [AMERICAN EXPRESS CO ...ooovveveeeeeeeeeeeeeees [ [ | 2,000,000.000 |.... .... 1,705,000 |...... 85.250 |.oevvviiinnnns 1,705,000 .2,000,000 ... .. 3,156 .. ....62,500 |... 0. 0. ....0[.. 2.C FE ..|..07/27/2021 ..
06055H-AB-9 ... [BANK OF AMERICA CORP .......cevvvvvrrvvunnnnns | ennnneeeens | eeeens 4,000,000.000 |.... .... 4,000,000 |..... 100.000 |..evvvennnnnns 4,000,000 .4,000,000 ... .. 108,000 |... 0. 0. ....0|.. 2.B FE ..|.. 04/19/2022 ..
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP ............... .| s 1,000,000.000 |.......1,000.00 |....... 0.000 |................975,000 |...... 97.500 .1,000,000 ... ....12,370 |... 0. 0. ....0[.. 2.A FE ..|.. 05/12/2020 ..
28852N-40-6 ... [ELLINGTON FINANCIAL INC [ [FUUUUURR [ ....80,000.000 |...........25.00 |....... 0.000 |............. 1,930,000 |...... .2,000,000 ... .. (70,000)f... 0. 0. ....0].. 1.G PL ..{.. 02/02/2023 ..
313148-87-6 .. |FEDERAL AGRICULTURAL MORTGAGE CORP ....... |..ecevverii|veenns]|os .1,000,000 ... . (174,400)|... 0. 0. ....0|.. 1.D FE ..|..06/17/2014 ..
313400-64-0 ... [FEDERAL HOME LOAN MORTGAGE CORP .........c. |eeeeeeeeens]oemenes fonn e 1500 [l O e O [0 3,350 |... 0. 0. ....0[...6. FE .. [.. 12/31/2010 ..
313400-67-3 ... |FEDERAL HOME LOAN MORTGAGE CORP ........co. [veveeeeeeii|vvnnnns e ... 4,575]... ..9,450 |... 0. 0. ....0[...6. FE .. .. 12/31/2010 ..
313400-69-9 ... [FEDERAL HOME LOAN MORTGAGE CORP ........... |eeeeeeeeees]eneees ... 1,500... ..6,650 [... 0. 0. ....0[...6. FE .. [.. 12/31/2010 ..
313400-73-1 ... |FEDERAL HOME LOAN MORTGAGE CORP . . ...2,200]... .. 7,200 |... 0. 0. ....0[...6. FE .. [.. 12/31/2010 ..
404280-CQ-0 ... [HSBC HOLDINGS PLC .... ..813,750 |.. .1,000,000 . 18,599 0 0 .0[.. 2.C FE ..|.. 03/02/2021 ..
48128B-AH-4 ... [ JPMORGAN CHASE & CO .. 1,000,000.000 |. ..941,250 |.. .1,000,000 0 0 .0[.. 2.B FE ..|.. 02/19/2020 ..
524E8C-63-9 ... |LEHVAN BROS HLDG ESCROW COM ..23,000.000 |. 0 0 .0f....6. * ... .. 12/31/2010 ..
524ESC-70-4 ... [LEHVAN BROS HLDG C 5.94 .......cevvvvvvvvnene [ evvveenenns [ v |oe 0. 0. ...0[....6. * ...[..12/31/2010 ..
524ESC-72-0 ... [LEHMAN BROTHERS HOLDINGS .......ccevvvvunnves | evnnneennnn | ceeeens . 0. 0. ..0]...6. * ... [..12/31/2010 ..
59156R-BT-4 ... [METLIFE INC JUUUR U I 1 0. 0. ....0|.. 2.B FE ..|..03/20/2018 ..
693475-BC-8 ... [PNC FINANCIAL SERVICES GROUP INC .......coo|veveeeeeees]neens 1 0. 0. ....0|.. 2.B FE ..|..09/08/2021 ..
693475-BD-6 ... [PNC FINANCIAL SERVICES GROUP INC .......ooo [veveveeenis [ eenenns |ooe 1 0. 0. ....0|.. 2.B FE ..|.. 04/21/2022 ..
693475-BP-9 ... [PNC FINANCIAL SERVICES GROUP INC ........o.|eeeeeeeeens]oerenen fonn R . . 0. 0. ....0|.. 2.B FE ..{.. 02/02/2023 ..
743315-AU-7 ... [PROGRESSIVE CORP .....ooovvveeeieiiiieiiinneins [ [ | 1,000,000.000 |.......1,000.00 995,000 995,000 ... 37,505 |... . (5)[.. 0. . ....0[.. 2.A FE ..|.. 03/09/2018 ..
898320-AF-6 ... [TRUIST FINANCIAL CORP .......ccevvvunvvrvennnn | ennnneennns | eeeees 1,000,000.000 |.......1,000.00 .... 903,750 903,750 ...(15,000)f... 0. 0. ....(15,000)... ....0[.. 2.B FE ..|..06/16/2020 ..
902973-BC-9 ... [US BANCORP ........ 1,000,000.000 |. 1,000.00 |.. .783,750 |.. ..783,750 |.. (33,750) 0 0 . (33,750 .0[.. 2.B FE ..|.. 10/19/2021 ..
949746-TD-3 ... [WELLS FARGO & CO ... R TS OO 1,000,000.000 |.......1,000.00 |....... 0.000 ... ....920,000 920,000 .1,000,000... . 46,250 |... 0. SO0, 46,250 ...0].. 2.B FE ..|..01/19/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 21,564,450 XXX 21,564,450 23,009,826 160,993 1,230,161 0 19,973 (4) 0 19,969 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 21,564,450 XXX 21,564,450 23,009,826 160,993 1,230, 161 0 19,973 (4) 0 19,969 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX
4509999999 - Total Preferred Stocks 21,564,450 XXX 21,564,450 23,009,826 160,993 1,230, 161 0 19,973 (4) 0 19,969 0] XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1AL 1B .. 1C..

1B 2A.. 2B .. 2C ..

1C 3A.. 3B .. 3C..

1D 4B .. 4C ..

1E 5B .. 5C ..

1,930,000
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03762U-10-5 ... [APOLLO COMM REAL EST FIN REIT ORD . A e . . . . 241,304 . 201,635 |.. 7,194 .. ....28,776 |... . . . 0. ....20,143 |... .. 09/01/2016 ..
10922N-10-3 ... | BRIGHTHOUSE FINANCIAL ORD ...43,289 82,000 [ 0 e 0 e O e 1380 [0 1,350 |... .. 08/07/2017 ..
172967-42-4 ....| CITIGROUP ORD .. 267,488 .. 254,690 |.. LL32,292 ... .. 01/14/2015 ..
20825C-10-4 ... | CONOCOPHILLIPS ORD ...(13,510) |... .. 06/27/2011 ..
25401T-60-3 ... [DIGITALBRIDGE GROUP CL A ORD .....ocoovvevrrernnnnnnnns fevmmnnnnnns fevneenndoii 001,202,000 foeveeeiivnninnnnnnnn 21,083 |oeeeenn s 17,540 [oeeiiiiiiiiinnnnn 21,083 |l 84 12 B8 [t O 7,983 0 7,933 |... .. 01/11/2017 ..
20273V-10-0 ... [ENERGY TRANSFER UNT . ... 149,336 |... .. 10/19/2018 ..
354613-10-1 ... [FRANKLIN RESOURCES ORD .... . 253,215 ....28,985 |... .. 09/10/2015 ..
37045V-10-0 ... [ GENERAL MOTORS ORD 289,261 | TR0 [ O B35 [ O 5,886 [l O e 5,666 |... .. 08/12/2015 ..

38741L-10-7 ... | GRANITE POINT MORTGAGE TRUST ORD ..
389375-10-6 ... | GRAY TELEVISION ORD ..........

.. 105,263

. ..10,278 |...
. 268,800 |..

. .. 11/02/2017 ..
(66,900)

.. 09/05/2019 ..

.. 268,800 |.

628351-10-8 ... |MUTUAL RISK MANAGEMENT LTD. .0 0. .0 .. 12/31/2010 ..
7174201-10-3 ... |PHENIXFIN ORD ....... .. 202,089 |. . 202,069 |.. .0 . 53,557 .. 10/19/2017 ..
75574U-10-1 ... [READY CAPITAL ORD . .. 521,284 511,190 |.. .110,331 ... .. 155,504 |.. ...(45,263) |... .. 03/22/2021 ..

780259-30-5 ....|SHELL ADR EACH REP 2 ORD .... .... 954,100 .. 357,365 |.. .. 128,325 |... =0 .. 09/28/2015 ..
...306,000

....20,000.000 |....

CoO o000 O0OO0O0CO0O 000 OO OO
Coocooocoo0oo0oo0co0O0O0Co0 o0 oo oo

87901J-10-5 ... [TEGNA ORD 0. .. 09/04/2019 ..
90187B-80-4 ... [TWO HARBORS INVESTMENT ORD ... 0.260 |.... .. 0. .. 08/02/2018 ..
934423-10-4 ... [WARNER BROS. DISCOVERY SRS A ORD - s .30,000.000 |.... . 341,400 . 284,400 |.. 0 .. 04/28/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 5,494,838 XXX 5,494,838 3,150,811 28,282 325,526 0 589,778 338,387 251,391 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 5,494,838 XXX 5,494,838 3,150,811 28,282 325,526 0 589,778 338,387 251,391 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX

63655#-10-2 ... [NATIONAL INTERSTATE INS CO OF HAWAII .. 500,000.000 |.... . 18,871,113 |......... 37.742 .. 18,871,113 ..6,641,936 |.. .0 .. .0 .0 ..2,339, 144 |... 0. ... 2,339,144 |... ...0].. 01/01/1999 ..
89684#-10-2 ... [ TRIUMPHE CASUALTY CO ....75,000.000 |.... . 26,392,238 |........ 351.897 ...26,392,238 12,990,027 |.. .0 .. 0. .0 . 2,861,811 ... 0. ...2,861,811 ...0].. 01/01/2006 ..
89391#-10-6 ... [ TRANSPROTECTION SVCS CO . - . ...2,672,359 |..... 8,907.863 ....2,672,359 .. .0 .. .0 .0 L 379,992 (... 0. 379,992 |... ...0.. 07/30/2013 ..
92206@-10-7 ... [VANLINER INS CO. ........ T s 3,000.000 |.... 228,917,807 |.... 76,305.936 . 228,917,807 . 145,436,681 |.. .0 .. .0 | .0 | 25,961,765 |... 0. ..25,961,765 |... ...0].. 07/30/2013 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 276,853,518 XXX 276,853,518 165,068,644 0 0 0 31,542,712 0 31,542,712 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 276,853,518 XXX 276,853,518 165,068,644 0 0 0 31,542,712 0 31,542,712 0 XXX
5989999999 - Total Common Stocks 282,348,356 XXX 282,348, 356 168,219,454 28,282 325,526 0 32,132,491 338,387 31,794,103 0 XXX
5999999999 - Total Preferred and Common Stocks 303,912,806 XXX 303,912,806 191,229,280 189,275 1,555,687 0 32,152,464 338,387 31,814,072 0 XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL ...0 1B..§.. ...0 1C.8$ .. D 0§ e 0 1TE.S i, 0 TF oS 0 1G..8 i, 0
1B 2A ... 0 2B..S5.. .0 2C..$..
1C 3A ... 0 3B..S5.. .0 3C.$..
1D 4A 0 4B..S$.. .0 4C.$ ..
1E 5A .0 5B..$ .. .0 5C..$..
1F 6..... 0
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91282C-GE-5 ......... UNITED STATES TREASURY ... +|--..01/19/2023 ... | PERSHING DIV OF DLJ SEC LNDING .... ....622,000 |.. ....620,000 |..
912820-HA-2 ......... UNITED STATES TREASURY ... . |--..05/08/2023 ... | MARKET AXESS .. ....300,112 |.. ....300,000 |..
912820-JA-0 ......... UNITED STATES TREASURY ...uutstestessestetestestet ettt ettt ne | cneneineaneanas 10 10/12/2023 .. [ MATKETAXESS ..vrvtietiutsttietstt sttt st st st st sttt sttt sttt sttt s s sernnen |oerenrennenrenresrenresnenrennennes |oerennenrenr e 698,567 |..veveriiiiiiiiiiienne 700,000
0109999999. Subtotal - Bonds - U.S. Governments 1,620,679 1,620,000
60416S-HX-1 ......... MINNESOTA ST HSG FIN AGY - RVBS .|....02/01/2023 .. | Corporate Action .. ....(10,000)|..
63968M-NY-1 ......... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . +|--..09/01/2023 ... | Corporate Action ..
880461-NL-8 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... -|-...02/01/2023 ... | Direct
91743P-ET-8 ......... UTAH HSG CORP ...04/27/2023 ... |Stifel, Nicolaus & Co., Inc. ..
91743P-EW-1 .oevenns UTAH HSG CORP ...08/01/2023 ... [Stifel, Nicolaus & €0, INC. tirririersesiesiessessestensensensessessessessessessessensessessesnessesnesnesnesnesnennens |ooressensessensensennensennenenses |oorensensensensensennas 3,093,750 [veveiiiniiniiniinnns 3,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,225,355 6,010,195
000848-AA-9 ......... ABPCI X A1A - CDO .. ...06/26/2023 ... [Natixis 1,980,000 |.. 2,000,000 [..
006346-A-0 ......... ADNSO 231 A2 - ABS . 07/19/2023 ... | BARCLAYS CAPITAL INC FIXED INC . .. 1,699,932 |.. 1,700,000 |..
00834J-AA-8 ......... AFFRI 23A A - ABS .| cITIGROUP , 1,000,000 |..
014916-AA-8 .........[ ALEXANDER FUNDING TRUST 11 08/15/2023 ... | MIZUHO SECURITIES USA INC. 2,000,000 . 2,000,000
01983K-AA-2 .........[ALLO 231 A2 - ABS .. 06/16/2023 ... | MORGAN STANLEY CO . 1,893,754 . 2,000,000
023430-Ad-4 ......... [ AMCOR FINANCE (USA) INC 05/17/2023 ... | JP Morgan ..... . 1,485,330 . 1,500,000
02665/-EH-0 ......... [ AVERICAN HONDA FINANCE CORP . +|--..04/13/2023 ... |BNP Paribas .. 998,700 |.. 1,000,000 |..
03027W-Al-4 ........ AVETOW 231 A - RVBS . |--..03/08/2023 ... |BARCLAYS CAPITAL INC FIXED INC . 2,000,000 [.. 2,000,000 [..
03464P-AA-5 ......... AONT 2022-2 A1 - RUBS .. |-...08/01/2023 ... | GOLDMAN 1,488,176 |.. 1,663,347 |..
03464T-AA-7 AONT 2022-3 A1 - RUBS .. ...08/03/2023 ... |Various 6,074,487 |.. 6,614,686 |..
03666H-AF-8 ......... | ANTARES HOLDINGS LP .. 08/08/2023 ... | SVBC SECURITIES INC . .998,620 . 1,000,000
03881C-AA-9 .........[ ARCLO 2021-FL1 A - CMBS ...06/22/2023 ... | BANCO SANTANDER ... . 1,721,563 . 1,750,000
04685A-3E-9 . .| ATHENE GLOBAL FUNDING 03/02/2023 ... |KEYBANK CAPITAL MARKETS INC . 3,840,650 .’5,000,000
05610D-AA-0 BX 23DELC A - CMBS +|--..05/24/2023 ... | BARCLAYS CAPITAL INC FIXED INC . 5,486,151 |.. 5,500,000 |..
067601-AC-0 BWM 2021-1 A1 - CDO ....05/25/2023 ... |RAYMOND JAMES & ASSOCIATES INC. . 3,876,400 |.. 4,000,000 [..
0778FP-AL-3 . .| BELL TELEPHONE COMPANY OF CANADA OR BELL . ....05/08/2023 ... | TORONTO DOMINION BANK LONDON .... .999,300 . 1,000,000
092113-AV-1 BLACK HILLS CORP .|-...03/02/2023 ... |Bank of America Merrill Lynch .. ...996,770 |.. 1,000,000 |..
09247X-AT-8 BLACKROCK INC ...05/17/2023 ... | P Morgan 990,040 |.. 1,000,000 |..
125491-AN-0 .........|Cl FINANCIAL CORP .. 05/11/2023 ... |Bank of America Merrill Lynch . 1,485,960 .2,000,000
125690-AA-8 ........ | CHNGE 234 A1 - RUBS 08/17/2023 ... |BARCLAYS CAPITAL INC FIXED INC . . 499,991 .500,000
150890-All-4 ........| CELANESE US HOLDINGS LLC .. 08/10/2023 ... |Bank of America Merrill Lynch ,999,720 .2,000,000
161175-BJ-2 ......... CHARTER COMMUNICATIONS OPERATING LLC . +|---.01/06/2023 ... |RBC CAPITAL MARKETS 914,910 |.. 1,000,000 |..
19828T-AA-4 ......... COLUMBIA PIPELINES OPERATING COMPANY LLC . +|-..08/02/2023 ... | TORONTO DOMINION SECS USA INC .. ,999,960 |.. 2,000,000 [..
20602D-AA-9 ......... CONCENTRIX CORP +|----07/19/2023 ... |Bank of America Merrill Lynch .. 999,040 |.. 1,000,000 |..
20802D-AB-7 ......... | CONCENTRIX CORP .|-..07/19/2023 ... |Bank of America Merrill Lynch .. 999,790 |.. 1,000,000 |..
224044-CR-6 ......... [ COX COMMUNICATIONS INC . .+ |--.-06/12/2023 ... | JP Morgan ... 1,999,820 |.. 2,000,000 [..
204936-A-2 ........ CAALT 233 A - ABS .|-...08/15/2023 ... | WELLS FARGO SECURITIES LLC .. 1,499,699 |.. 1,500,000 |..
233046-AS-0 ......... DNKN 211 A23 - RIBS .. ...07/11/2023 ... Bank of America Merrill Lynch .. ,531,675 |.. 1,970,000 |..
23338V-AS-5 . .| DTE ELECTRIC CO .. ...02/27/2023 ... Bank of America Merrill Lynch 997,920 |.. 1,000,000 |..
263534-CR-8 . [EIDPINC ... 05/11/2023 ... |Bank of America Merrill Lynch . 1,992,780 . 2,000,000
26442E-AJ-9 ......... |DUKE ENERGY OHIO INC . 03/20/2023 ... [CITIGROWP .. . 1,998,880 . 2,000,000
277432-AX-8 . .| EASTMAN CHEMICAL CO ..... 02/22/2023 ... [ JP Morgan . . 1,999,700 . 2,000,000
294491-AG-0 EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. .|....02/28/2023 ... | JP Morgan 998,830 |.. 1,000,000 |..
341081-6L-5 FLORIDA PONER & LIGHT CO . ...02/28/2023 ... [CITIGROWP .. ,497,570 |.. 1,500,000 |..
35910E-AA-2 ......... [FYBR 2023-1 A2 - ABS . 08/01/2023 ... | GOLDMAN ..... . 2,403,674 . 2,500,000
36166V-AA-3 .........[GCI 201 A - ABS . ...03/02/2023 ... | DEUTSCHE BANK SECURITIES, INC. . . 1,266,371 . 1,434,473
36168M-AA-1 .........[ GCAT 2022-NQW3 A1 - CMO/RIBS 07/11/2023 ... |BARCLAYS CAPITAL INC FIXED INC . . 4,318,658 . 4,580,612
36169K-AA-4 .........[GCAT 2022-NQW2 A1 - CMO/RIBS .. 08/02/2023 ... |BANCO SANTANDER ... . 2,436,649 ..2,593,042
40440V-A#-2 .........|HPS CORPORATE LENDING A 8.120 03/15/2026 . 03/15/2023 ... | AFG Private Placement . .’5,000,000 .’5,000,000
411707-AD-4 ......... HNGRY 2018-1 A2 - RUBS +|----07/17/2023 ...|Bank of America Merrill Lynch .. 1,339,453 |.. .e. 1,428,750 |..
42250P-AE-3 ......... HEALTHPEAK PROPERTIES INC +|-...05/01/2023 ... | WELLS FARGO SECURITIES LLC ....1,000,000 |..
44891A-CE-5 ........ HYUNDAI CAPITAL AVERICA ... .|--..03/28/2023 ... | BARCLAYS CAPITAL INC FIXED INC . ....2,000,000 |..
45660L-CK-3 ......... INDX 2005-AR2 1A1 - CMO/RWBS .. +|--..10/25/2023 ... | Direct .. .
458140-CG-3 ......... INTEL CORP . oo |-..02/07/2023 ... [ P Morgan . . .. \en 2,492,875 |.. ... 2,500,000 |..
46266T-AB4 ......... DOV TA TNG ettt sttt nnr s ene | crseneeneenenas 1 0.05/18/2023 .. | GOLDMAN ...ttt ettt ettt ettt sttt eb et enennennennennennennesnennennens |sresrennennenrenrennesne e nnennens |sresrenrennenre e 999,930 |veviiiiiiiiiiiiiins 1,000,000
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.. | MASTERCARD INC
..|MERCK & CO INC ...
..|MICRON TECHNOLOGY INC
..[MIZUHO FINANCIAL GROUP |
.| MORGAN STANLEY ...........
MTLOG 2018-1 AR - CDO ..
NXTC 201 A - CDO ...

..|NASDAQ INC ........
.. | NATWEST GROUP PLC ..
..[NBLY 211 A2 - ABS ..
..|NRZT 22NQM4 A1 - CMO/RMBS
.|NEW YORK STATE ELECTRIC & GAS CORP
NORTH HAVEN PRIVATE INCOME FUND LLC ..
NORTH HAVEN PIF B 8.88 08/10/2028 ....
.| NORTHWEST NATURAL GAS CO ..
..|NUTRIEN LTD ...
..|BVINV 22INV1 A5 - CMO/RMBS
..| ONEGK INC ...
| OMFIT 2023-1 A - ABS .
ORTF 2020-1 A1R - CDO ..
OWL ROCK CORE INCOME CORP ...
PPL ELECTRIC UTILITIES CORP .
PRKCM 22AFC1 A1A - RMBS
PNTPK 7 A1A - CDO
PENSKE TRUCK LEASING CO LP
..|PUBLIC SERVICE ELECTRIC AND GAS CO
..|RCMT 23FL12 A - CMBS .
.. | REGAL REXNORD CORP ...
..| SERV 2021-1 A21 - RUBS .
.| SIXTH STREET SPECIALTY LENDING INC
STANLEY BLACK & DECKER INC

576360-AX-2 .
58933Y-BK-0 .
505112-BZ-5 .
60687Y-CT-4 .
61747Y-FB-6 .
621887-AA-6
62960N-AA-5

B3111X-AH-4 .
639057-AK-4 .
B40T6N-AA-5 .
64831U-AA-2 .
649840-CV-5 .
65530+-AA-1
65539*-AD-5
66765R-CL-8 .
67077M-BA-5 .
67648B-AE-2 .
682680-BL-6 .
68260J-AE-1 .
69120T-AA-4
69120V-AR-2
69351U-8A-0
69377C-AA-1
70806F-AA-3
700509-85-2
744560-CL-8 .
T55T5A-AA-2 .
758750-AE-3 .
B1761T-AE-5 .
83012A-AB-5 .
854502-AS-0

03/06/2023 ... | JP Morgan .. . 2,997,180
05/08/2023 ... | JP Morgan ..... . 1,998,240
02/06/2023 ... | MORGAN STANLEY CO
....02/21/2023 ... [MIZUHO SECURITIES USA INC.
...01/17/2023 ... [MORGAN STANLEY CO ............
....01/09/2023 ... [RAYMOND JAMES & ASSOCIATES INC. .
...02/14/2023 ... BMO Capital Markets .
06/22/2023 ... | GOLDMAN ..
...06/08/2023 ... [ GOLDMAN ..
08/17/2023 ... | BARCLAYS CAPITAL INC FIXED INC .
09/08/2023 ... | MORGAN STANLEY CO ...
08/03/2023 ... |MITSUBISHI UFJ SECURITIES
....03/16/2023 ... | AFG Private Placement
...08/10/2023 ... |AFG Private Placement ....
03/02/2023 ... | US BANCORP ..........
...03/23/2023 ... |BMO Capital Markets .
04/21/2023 ... [Bank of America Merrill Lynch
08/10/2023 ... | GOLDMAN ..
10/30/2023 ... |Bank of America Merrill Lynch
.|....08/07/2023 ... |MITSUBISHI UFJ SECURITIES
.|-...06/06/2023 ...|RBC CAPITAL MARKETS
.|-...02/27/2023 ... |BARCLAYS CAPITAL INC FIXED INC .
....09/08/2023 ... [MORGAN STANLEY & COMPANY
....06/23/2023 ... |BNP Paribas
...01/05/2023 ... [WELLS FARGO SECURITIES LLC ... .
03/23/2023 ... |MITSUBISHI UFJ SECURITIES ....999,070
06/12/2023 ... | JP Morgan .. . 2,985,000
01/09/2023 ... | JP Morgan ..... .999, 150
08/14/2023 ... [MIZUHO SECURITIES USA INC. . 2,386,537
08/07/2023 ... |Bank of America Merrill Lynch . 1,988,060
. |--..03/02/2023 ... | MORGAN STANLEY CO

...01/09/2023 ... [ CITIGROUP

. 3,000,000
. 2,000,000
. 4,000,000
. 3,000,000
. 2,000,000
6,000,000 |..
4,000,000 |..

. 1,000,000
. 1,000,000
. 2,446,250
. 3,109,906
. 1,000,000
4,000,000 |..
1,000,000 |..
. 1,000,000
. 1,000,000
. 7,340,246
. 2,000,000
. 1,000,000
3,000,000 |..
1,000,000 |..
1,000,000 |..
1,460,657 |..
2,000,000 |..
2,000,000 |..
. 1,000,000
. 3,000,000
. 1,000,000
. 2,876,971
. 2,000,000

. 3,997,320
. 3,000,000
. 2,000,000
5,722,500 |..
3,961,250 |..

....998,010
. 1,000,000
. 2,040,742
..2,993,285
.998,410
4,000,000 |..
1,000,000 |..
.997,800
.998,200
. 6,369,957
. 1,999,520
.958,125
3,000,000 |..
....993,530 |..
....989,750 |..
1,358,411 |..
2,000,000 |..
.. 1,995,840 |..

46654D-AD-5 ......... JPMMT 21INV4 A2 - CMO/RMBS .. -|---.04/0172023 ... |MORGAN STANLEY & COMPANY ... .. (8,842)]..
46657B-AA-2 ......... JPMT 23DSC2 A1 - RWBS ....08/14/2023 ... | JP Morgan .... 1,926,800 [.. ....2,000,000 [..
469814-AA-5 ......... JACOBS ENGINEERING GROUP INC ...02/13/2023 ... [Bank of America Merrill Lynch .. ... 1,997,980 [.. ....2,000,000 |.. ....0
472330-BM-0 ......... JEFFERIES FINANCIAL GROUP INC .... .| Jefferies .. 1,491,585 |.. ... 1,500,000 [.. ....0
48662¢F-AA-2 ......... KAYNE ANDERSON BDC INC A 8.65 06/30/2027 ... .| AFG Private Placement .... 2,000,000 |.. ....2,000,000 [.. ....0
48662#-AB-0 . ..| KAYNE ANDERSON BDC INC A 8.74 06/30/2028 . .| AFG Private Placement .... . 2,000,000 . 2,000,000 .0
52532X-Ad-4 ......... [LEIDOS INC ..... 02/16/2023 ... | BANC OF AMERICA/FIXED INCOME . 2,978,910 . 3,000,000 .0
55284P-AC-9 ......... | MFRA 2022-NQM1 A1 - RMBS . 08/22/2023 ... | JP Morgan .........coeeieiniiiins .216,051 . 232,939 .612
556079-AF-8 .........|MACQUARIE BANK LTD ....01/10/2023 ... [Bank of America Merrill Lynch .. 1,000,000 |.. 1,000,000 |.. ....0
56035L-A@-3 MAIN STREET CAPITAL CORPORATION . ...02/02/2023 ... |AFG Private Placement . . . 5,000,000 |.. 5,000,000 |.. ....0
571903-BL-6 . .| MARRIOTT INTERNATIONAL INC .. 03/23/2023 ... | JP Morgan ..... .... 987,320 . 1,000,000 .0
.0
.0
.0
.0

2,493,225 |.. 2,500,000 |..

866677-AJ-6 SUN' COMMUNITIES OPERATING LP .. R P o

87264A-CY-9 . ..|T-MOBILE USA INC ...... 02/06/2023 ... | DEUTSCHE BANK SECURITIES, INC. . 3,993,080 . 4,000,000
88606H-AA-0 . ..| TBOLT 2017 A - ABS ...07/25/2023 ... Bank of America Merrill Lynch .. . 1,443,576 . 1,569,104
896239-AE-0 . .| TRIMBLE INC .......... 02/23/2023 ... |Bank of America Merrill Lynch .. . 1,996,860 . 2,000,000

..|UNITED PARCEL SERVICE INC
.. | UNITEDHEALTH GROUP INC .
.| VCC 233 A - RMBS

911312-BZ-8 .
91324P-EU-2 ..

. | BARCLAYS CAPITAL INC FIXED INC .
. | WELLS FARGO SECURITIES LLC ...

. 4,998,400
.998,120

.5,000,000
. 1,000,000

9225811-AA-3 . . - |----08/04/2023 ... | BARCLAYS CAPITAL INC FIXED INC . 4,999,180 |.. 5,000,000 |..
92345Y-AH-9 ......... | VERISK ANALYTICS INC . ....03/02/2023 ... [Bank of America Merrill Lynch .. 990,390 |.. 1,000,000 |..
931142-FB-4 . .. | WALMART  INC o|-...04/12/2023 ... |MIZUHO SECURITIES USA INC. ...... .. 1,497,240 |.. 1,500,000 |..
95058X-AK-4 ......... WEN 211 A2 - RWBS . |----09/05/2023 ... |BARCLAYS CAPITAL INC FIXED INC .

96033E-AA-6 ......... WESTGATE RESORTS 2023-1 LLC - ABS ... ...05/05/2023 ... [BANCO SANTANDER

...02/27/2023 ... | JP Morgan
02/07/2023 ... |BNP Paribas .. . 5,887,500
...01/18/2023 ... [BARCLAYS CAPITAL INC FIXED INC .ooeiiiereiiiieiiiiiie et o . .... 1,051,533 |..

969457-CJ-7 WILLIAMS COMPANIES INC .
97988Q-AL-8 . .| WOMNT 172R A1R - CDO .
98920M-AA-0 ZAXBY 211 A2 - ABS ...

. 6,000,000
... 1,234,375 |..
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 208,665,823 215,977,023 424,702
35180Y-AJ-2 .........|FRANCHISE GROUP, INC. - THIRD AMENDMENT . L 0178172023 ... [P MOTGAN .ttt e ettt e e e e e e e e e e e e nn e e e e ennn e e e eennnn e e eernnnn e e eeennnnaeeeernnnn |rennnnneeeeennnneeeeennnnanaeeeens |orriieeeeeer e 3,800,000 |... .. 4,000,000
000000-00-0 ...[ZEST ACQUISITION CORP. - TERM LOAN .. ...02/01/2023 ... [DIRECT .. . . 4,750,000 5,000,000
000000-00-0 .........| AMERICAN GREETINGS CORPORATION - TERM LO ... ....02/02/2023 ... | BARCLAYS BANK PLC ..erttuiiieeinnnunseeennnuaesaennnnesseennnnnaasaennnnnassaennnnassaennnnnaseennnnnnnsseennnnnnsseee |oonnnnssserennnnnsseeennnnnsseeenns |oonnnsseeeennnnnneeeees 1,940,000 |... .. 2,000,000
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 10,490,000 11,000,000 0
2509999997. Total - Bonds - Part 3 227,001,857 234,607,218 448,649
2509999998. Total - Bonds - Part 5 6,315,393 6,331,000 13,896
2509999999. Total - Bonds 233,317,249 240,938,218 462,545
28852N-40-6 ......... ELLINGTON FINANCIAL INC ...iieiiiiieiiiiiie e sttt c et e s e e e s e s e e e e s e e anaa s e s s eaanansesenes | nnnnneeesennnnn ‘"..02/02/2023 ...‘PIPR ................................................................................................................................................. 80,000.000 |..eevvvunnirriinnannnns 2,000,000 [.oeeeieiriiniiiiiiiiieeees 0.00 [oorieiieiiiieeeciii e 0
693475-BP-9 ......... PNC FINANCIAL SERVICES GROUP INC ....ieevesieseermnnunaseennnnnnsaserrnnnnsaseennnnnnnssaennnnnnsseennnnnnssseennnnnnnes | oovsnnnneesnnnns [onns 02/02/2023 ... |Bank of America Merrill LynCh ..oce...iiiiieesssseeiienneeseeeennueaaaeeeennuaseennnnnnasserennnnnsaeennnnansseennnns [oeeerennnnnseeeees 2,000,000.000 |.eevvnmnaarennnnnnnns 2,000,000 foiiiiinniiieieiieees 0.00 fonieemeniiee e eeeennas 0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 4,000,000
4509999997. Total - Preferred Stocks - Part 3 4,000,000
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 4,000,000
92206@-10-7 .........[VANLINER INS CO. . ....01/31/2023 ... |STOCK OPTIONS .. ... 1,646 [...
92206@-10-7 ......... VANLINER INS CO. . ....02/28/2023 ... | STOCK OPTIONS ....ieeeeeenseeeemnnnaeeeemnnnaeeeemnnnnaeeeemnnnaeeeennnnnnaeeennnnnnaseeennnnnseeeennnnnseseennnnnnenes |oonnnnneeeennnnnneeeeennnnns 00000 |oiiiiiiiiiii s 1,927 |...
92206€-10-7 ......... VANLINER INS CO. . ....03/3172023 ... | STOCK OPTIONS ....iiiieriiniiiiiriineieiieiie s s e rrni s s s s rrni e ssrnsni s e ssnnnnsssssnnansssssnnnnnssssssnnnnnnees [oonnsnneseennnnnneeseennnnss 00000 oo 3,190 |...
92206@-10-7 ......... VANLINER INS CO. . ....04/30/2023 ... | STOCK OPTIONS ....ieeeeenneeeemmnnneeeeernnneeeeemnnnaeeeeennnnaeeeennnnneeeennnnnaeeeennnnnseeeenmnnnneeeeennnnannees Jonnnnneeeeennnnnneeeennnnnes 00000 [oooiiiiiiiiiiiis 3,087 |...
92206€-10-7 ......... VANLINER INS CO. . ....06/3172023 ... | STOCK OPTIONS ....iiiieriiniiiiiiiie i ieciiii e e rnni s e rrnnis e s srnnni s e ssnnnn s s ssnnnnsssssnnnnnssssssnnnnnnees [oonnnnneneennnnneeseennnnns 00000 oo 3,190 |...
92206@-10-7 ...| VANLINER INS CO. . ...06/30/2023 ... |STOCK OPTIONS .. 3,087
92206€-10-7 ......... VANLINER INS CO. . ....07/3172023 ... | STOCK OPTIONS ...oiiiieriiniiiiiniiieeeciiiie s e eirai s s s srrai e ssrnsni s s snsnnnsssssnnnnnssssnnnnnssssssnnnnnnses [oovnnnneneennnnnneeseennnnss 00000 oo 3,190 |...
92206@-10-7 ......... VANLINER INS CO. . ....08/31/2023 ... | STOCK OPTIONS ....ieeeeeunseeeemnnnaeeeemnnnaeeeemnnnnaeeeemnnnaaeeeennnnnnseeennnnnnseeeemnnnnneeeennnnnseseennnnnneees |oonnanneeeennnnnneeeennnnnns 00000 |oiiiiiiiniii s 3,190 |...
92206€-10-7 ......... VANLINER INS CO. . ....00/30/2023 ... | STOCK OPTIONS ....iivireunniiiirriisieriiriie e e eennis s e s rrse s s sssnnns e s srnsnnssssnnnnnssesssnnnnssssssnnnnnssess Jornnnneeseennnneeseennnnnss 00000 ooiiiiiiiii, 3,087 |...
92206@-10-7 ......... VANLINER INS CO. . ... 10/31/2023 ... | STOCK OPTIONS ....ieeeeeunseeeemenneeeeemrnneeeeeenennseeeemnnnaeeeennnnnaeeennnnnnseeeennnnnseeeennnnnseseeennnnneees |oonnnnneeeennnnnneeeennnnnns 00000 |oiiiiiiiiiii s 3,190 |...
92206@-10-7 ...| VANLINER INS CO. . ...11/30/2023 ... [STOCK OPTIONS .. 3,087
92206@-10-7 ......... VANLINER INS CO. . ... 12/31/2023 ... [STOCK OPTIONS .....ieeeuenuneseennnnunasarnnnnnnsreennnnnsssenrnnnnssseennnnnnsseennnnnnssseernnnnnsseenrnnnnsreeennnnaanes Jeonnnnneeeeennnnssseeeennnns 020000 |ouuuiiiiiiiiiiiiniiiiinns 3,190 |...
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 35,060
5989999997. Total - Common Stocks - Part 3 35,060
5989999998. Total - Common Stocks - Part 5 0
5989999999. Total - Common Stocks 35,060
5999999999. Total - Preferred and Common Stocks 4,035,060

6009999999 - Totals

237,352,309
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36241L-S7-2 .. | GN 783242 - RMBS ..12/01/2023 . [Paydown ... ...18,272 |.... L0 ..02/15/2026 .
38373A-D9-4 ...| GNR 2009-069 PV - CMO/RMBS ..12/01/2023 . [Paydown . .1,706 |. 0 ..08/20/2039 .
38375G-2G-5 .. | GNR 2012-102 DN - CMO/RMBS ..12/01/2023 . [Paydown . 45,447 |. 0 ..09/20/2040 .
38376E-VJ-1 .. | GNR 2009-110 AB - CMO/RWBS ..12/01/2023 . [Paydown . .9,732 | 0 ..04/16/2039 .
38378T-AF-7 .. | GNR 2013-071 GA - CMO/RWBS .. ..12/01/2023 . [Paydown ... ...25,963 |.... L0 ..07/20/2041 .
38379X-KD-1 .. | GNR 2016-083 AP - CMO/RMBS ..........ccoeeeeeess [ ooeins ..12/01/2023 . [Paydown ...19,362 |.... L0 ..10/20/2045 .
912828-5P-1 .. |UNITED STATES TREASLRY ........oevvvvvvveeeeeenensfoeeens ..11/30/2023 . | Maturity @ 100.00 .. . ... 500,000 ...503,516 . . 500,000 |.... Ol .. 11/30/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 620,482 620,482 626,401 621,575 620,482 0 XXX
68609T-DM=7 .. |OREGON ......oeeeiieieeiiieieeeeeeeeeeeeeeeeeee [ e .12/0172023 . [Direct cooeeeeieeiiie e | 135,000 [.ooeeeennnns 135,000 [vvvvvrenens 145,348 |............ 136,032 135,000 [vevvvvvvvnnnns 0 ..12/01/2048 .
RAYMOND JAMES &
68609T-8H-2 .. JOREGON ....eeveeeeeeeieiieieeieieeiieeeeeeeeeeeeeeeees e ..02/01/2023 . | ASSOCIATES INC. .eeevvvrliveeerieeieieieieeens |oveeeeeeens 726,131 [ovvvnnnnenns 725,000 ... 783,123 [.....uueeee 765,562 |.....ooeeeennn [ FPOOOOONs [CXI0))] U IO (530) |.eveeereeenennns Ofeeeen. 765,032 [.innnnnnns 0ee.. (38,901)].......... (38,901))0evvvnnnnnnns 4,370 [.. 12/01/2049 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 861,131 860,000 928,471 901,594 0 (1,563) 0 (1,563) 0 900,032 0 (38,901) (38,901) 8,370 XXX
RAYMOND JAMES &
196479-2D-0 .. | COLORADO HSG & FIN AUTH - RMBS ..........cceees |evnnes ..02/03/2023 . [ ASSOCIATES  INC. ,793,239 |.......... 1,765,000 |......... 1,865,058 1,823,563 |.. .. (3,419) ... .. 1,820,144 |.... L0 . (26,905)]......... (26,905)|... ..05/01/2049 .
19647P-BA-0 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..12/01/2023 . [Paydown ... ..4,444 .0 L4444 | 0 ..02/01/2044 .
19647P-Bli-2 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..12/01/2023 . [Paydown . . . 30,239 .(1,328) ...28,911 | 0 ..10/01/2057 .
196480-DQ-7 .. | COLORADO HSG & FIN AUTH - RMBS ...........ccevn | veneens ..01/27/2023 .| JP Morgan .. . ,505 000 . 1,607,020 |.. ..(5,025) ... ,601,995 |.... L0 ..05/01/2050 .
20775C-ZE-7 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....{....... ..11/15/2023 . [Call @ 100.00 .. 130,000 ... 132,044 |.. L0 ..11/15/2041 .
312432-VS-3 ...|FAYETTE CNTY KY SCH DIST FIN CORP SCHBL ... |....... ..04/01/2023 . [Maturity @ 100.00 .. . 1,495,000 |[.. L0 ..04/01/2023 .
3128MM-UM-3 .. | FH G18587 - RMBS ... ..12/01/2023 . [Paydown ... .. 67,783 |.. ....(2,087))... L0 ..02/01/2031 .
3128P7-5B-5 .. |FH C91742 - RMBS .... ..12/01/2023 . [Paydown ... ..60,371 |.. ....(3,276) |... L0 ..01/01/2034 .
3128P7-7L-1 .. |FH C91799 - RMBS .... ..12/01/2023 . [Paydown ... ....(2,364))... L0 ..11/01/2034 .
3128P7-06-3 .. |FH C91377 - RWBS . ..12/01/2023 . [Paydown . . (4,953) 0 ..06/01/2031 .
3128P7-QN-6 .. | FH C91361 - RWBS . ..12/01/2023 . [Paydown . .(2,814) 0 ..03/01/2031 .
3128P7-W5-8 .. |FH C91568 - RWBS . ..12/01/2023 . [Paydown . . (2,554) 0 ..10/01/2032 .
3128P7-XX-6 .. |FH C91594 - RMBS . ..12/01/2023 . [Paydown . .(2,710) 0 ..01/01/2033 .
3128PV-BS-8 .. |FH J15449 - RMBS . ..12/01/2023 . [Paydown . .(1,284) 0 ..05/01/2026 .
31204L-6V-0 .. |FH E02684 - RMBS ... ..12/01/2023 . [Paydown ... L0 ..03/01/2025 .
3132J4-H3-6 ...|FH G30949 - RMBS .... ..12/01/2023 . [Paydown ... L0 ..08/01/2036 .
3133N3-U9-3 ...|FH RE6008 - RMBS ... ..12/01/2023 . [Paydown ... L0 ..11/01/2049 .
3133N3-VG-6 .. |FH RE6015 - RMBS ..12/01/2023 . [Paydown ... L0 ..09/01/2049 .
3136A5-BB-1 .. | FNR 2012-40 PA - CMO/RMBS . ..12/01/2023 . [Paydown ... L0 ..09/25/2040 .
3136A5-P6-7 .. |FNR 2012-563 PB - CMO/RMBS .... ..12/01/2023 . [Paydown ... L0 ..02/25/2041 .
3136A7-5E-8 .. |FNR 2012-96 PD - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..07/25/2041 .
3136AA-MJ-1 .. | FNR 2012-139 BH - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..02/25/2042 .
3136AA-Y7-4 .. |FNR 2012-145 TA - CMO/RMBS ..12/01/2023 . [Paydown . 0 ..11/25/2042 .
3136AA-YL-3 .. |FNR 2012-133 GE - CMO/RMBS ..12/01/2023 . [Paydown . 0 ..08/25/2041 .
3136AB-H7-1 .. | FNR 2013-5 BD - CMO/RWBS .. ..02/27/2023 . [Paydown . 0 ..03/25/2040 .
3136AC-A5-0 .. |FNR 2013-18 PA - CMO/RWBS .... ..12/01/2023 . [Paydown ... L0 ..11/25/2041 .
3136AC-EK-3 .. |FNR 2013-10 NE - CMO/RWBS .... ..12/01/2023 . [Paydown ... L0 ..01/25/2042 .
3136AD-2H-1 .. | FNR 2013-43 XP - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..08/25/2041 .
3136AE-EZ-6 .. |FNR 2013-53 WG - CMO/RMBS .... ..12/01/2023 . [Paydown ... L0 ..06/25/2042 .
3136AE-S7-3 .. |FNR 2013-63 WiL - CMO/RMBS .... ..12/01/2023 . [Paydown ... L0 ..01/25/2042 .
3136AE-Z4-2 .. |FNR 2013-70 VA - CMO/RVBS .... ..12/01/2023 . [Paydown ... L0 ..08/25/2026 .
3136AF-NE-0 .. |FNR 2013-75 VG - CMO/RWBS .... ..12/01/2023 . [Paydown ... L0 ..08/25/2026 .
3136AL-YX-3 .. |FNR 2014-81 CA - CMO/RWBS .... ..08/25/2023 . Paydown ... L0 ..03/25/2041 .
3136AR-R4-2 ...|FNR 2016-25 A - CMO/RWBS .. ..12/01/2023 . [Paydown . 0 .. 11/25/2042 .
3136AT-CK-8 .. |FNR 2016-50 BN - CMO/RWBS . ..12/01/2023 . [Paydown . 0 ..02/25/2046 .
3136AT-JR-6 .. | FNR 2016-49 PA - CMO/RMBS ... ..12/01/2023 . | Paydown ... 0. ..09/25/2045 .
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3136AT-U8-5 .. |FNR 2016-77 BA - CMO/RMBS ... ..12/01/2023 . [Paydown ... ... 43,169 |... ...43,169 .. 43,835 |.. L0 L0 0. ..01/25/2045 .
3136AV-V9-7 .. |FNR 2017-22 BE - CMO/RWBS . ..06/26/2023 . [Paydown . .20,968 L0 0 .0 ..08/25/2040 .
3136Al-JZ-1 .. |FNR 2017-31 QA - CMO/RMBS . ..12/01/2023 . [Paydown . . 14,839 L0 0 .0 ..11/25/2045 .
3137A2-W9-8 .. |FHR 3752 PD - CMO/RMBS .. ..12/01/2023 . [Paydown . L0 0 .0 ..09/15/2040 .
3137AJ-6F-6 .. |FHR 3955 BG - CMO/RWBS ..12/01/2023 . [Paydown ... L0 L0 .0 . ..02/15/2041 .
3137AP-GN-4 .. | FHR 4029 NE - CMO/RWBS ..12/01/2023 . [Paydown ... 0. L0 .0 . ..03/15/2041 .
3137AR-RT-5 .. | FHR 4080 DA - CMO/RMBS ..12/01/2023 . [Paydown ... L0 L0 .0 . ..03/15/2041 .
3137AS-BZ-6 .. |FHR 4077 MA - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/15/2040 .
3137AT-KB-7 .. |FHR 4097 GJ - CMO/RWBS .. ..12/01/2023 . [Paydown ... L0 L0 .0 . ..10/15/2031 .
3137AT-W5-7 .. |FHR 4106 EC - CMO/RMBS ..12/01/2023 . [Paydown ... 0. L0 .0 . ..04/15/2041 .
3137AU-ML-0 .. | FHR 4102 LA - CMO/RMBS ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/15/2040 .
3137AU-VJ-5 .. |FHR 4119 PA - CMO/RVBS ..12/01/2023 . [Paydown ... 0. L0 .0 . ..09/15/2041 .
3137AN-VA-0 .. |FHR 4145 UC - CMO/RMBS .. ..12/01/2023 . [Paydown . L0 0 .0 ..12/15/2027 .
3137AY-NZ-0 .. |FHR 4161 TB - CMO/RMBS .. ..09/15/2023 . [ Paydown . L0 0 .0 ..11/15/2039 .
3137AY-UE-9 .. |FHR 4163 YA - CMO/RMBS .. ..12/01/2023 . [Paydown . L0 0 .0 ..10/15/2041 .
3137B0-DW-1 .. |FHR 4183 ME ~ CMO/RMBS ........ovvvvvvvvvvieneeens [ eeeeen e 12/01/2023 . | Paydown .... 0. L0 .0 . ..02/15/2042 .
3137B0-TR-5 .. |FHR 4186 MC - CMO/RMBS .........cevvvvvvvvvrrrnnns [ eeeens ..12/01/2023 . [Paydown ... L0 L0 .0 . ..03/15/2028 .
3137B4-4F-0 .. |FHR 4236 WC - CMO/RMBS .........oooeevrrrinnnnnini [ oeeens .12/01/2023 . [Paydown ... 0. L0 .0 . ..05/15/2042 .
3137B7-3L-1 .. |FHR 4289 WE - CMO/RMBS ........oovvvvrrriernnnnnnn e ..12/01/2023 . [Paydown ... L0 L0 .0 . ..08/15/2031 .
3137B7-WH-8 .. |FHR 4311 EA — CMO/RMBS ........ovvvvvvvvvvieeeenns [ eeeeen e 12/01/2023 . | Paydown .... 0. L0 .0 . ..09/15/2043 .
3137BA-HX-3 .. |FHR 4345 AB - CMO/RMBS ...........oooeeeeereennini [ oeeens ..12/01/2023 . [Paydown ... L0 L0 .0 . ..02/15/2040 .
3137BA-XY-3 .. |FHR 4342 BD - CMO/RMBS ......ccooveiiiiiiiieennen [ oo ..12/01/2023 . [Paydown ... 0. L0 .0 . .. 12/15/2043 .
3137BB-FW-5 .. |FHR 4349 CD - CMO/RMBS ..........evvmmmmmmmnnnnnnn [ eeeeens ..12/01/2023 . [Paydown ... L0 L0 .0 . ..03/15/2044 .
3137BD-4U-7 .. |FHR 4378 AC - CMO/RVBS ..12/01/2023 . [Paydown . L0 0 .0 ..02/15/2044 .
3137BN-28-0 .. |FHR 4569 A - CMO/RMBS ..12/01/2023 . [Paydown . L0 .(1,070) 0 .0 ..11/15/2040 .
3137BS-GS-6 .. |FHR 4621 KA - CMO/RMBS ..12/01/2023 . [Paydown . L0 (674) 0 .0 ..04/15/2046 .
3137BS-YX-5 .. |FHR 4631 AC - CMO/RWBS .. ..12/01/2023 . [Paydown . L0 (134) 0 .0 ..08/15/2043 .
3138EQ-6P-2 .. | FN AL8077 - RMBS .... ..12/01/2023 . [Paydown . L0 .(2,158) 0 .0 ..12/01/2029 .
3138ER-VP-2 .. |FN AL9621 - RMBS .... ..12/01/2023 . [Paydown ... L0 ....(1,586) ... L0 .0 . ..01/01/2037 .
3138ES-B8-0 .. | FN AL9962 - RWBS .... ..12/01/2023 . [Paydown ... 0. ...(1,060) |... L0 .0 . ..01/01/2036 .
31389-DC-1 .. | FN AS0098 - RMBS ... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..08/01/2033 .
313978-XM-1 .. | FNR 2011-40 KA - CMO/RMBS .......ccovvvvvrrennnnc|oeeens ..12/01/2023 . [Paydown ... 0. L0 .0 . ..03/25/2026 .
3140JX-EE-4 .. | FN B02832 - RMBS ..12/01/2023 . [Paydown ... L0 L0 .0 . ..09/01/2049 .
31400B-N5-3 ...|FN CA4011 - RMBS ... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/01/2049 .
3140QC-DT-0 .. | FN CA4613 - RWBS . ..12/01/2023 . [Paydown . L0 0 .0 ..11/01/2049 .
314120-SE-0 .. | FN 932117 - RWBS . ..12/01/2023 . [Paydown . L0 0 .0 ..11/01/2024 .
314161-ZA-3 .. |FN AB1636 - RMBS . ..12/01/2023 . [Paydown . L0 0 .0 ..10/01/2030 .
31417Y-GK-7 .. | FN MA0201 - RMBS . ..12/01/2023 . [Paydown . L0 0 .0 ..10/01/2024 .
31417Y-8D-0 .. | FN MA0515 - RMBS . ..12/01/2023 . [Paydown . . L0 0 .0 ..09/01/2025 .
31418A-AJ-7 .. | FN MAO908 - RMBS .... ..12/01/2023 . [Paydown ... 52,913 0. L0 .0 . ..11/01/2031 .
31418A-F2-9 .. | FN MA1084 - RMBS .... ..12/01/2023 . [Paydown ... ..102,379 L0 L0 .0 . ..06/01/2032 .
31418A-HQ-4 .. | FN MA1138 - RMBS ... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/01/2032 .
31418A-SN-9 .. | FN MA1424 - RWBS .... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..04/01/2033 .
31418B-7E-0 .. | FN MA2692 - RWBS .... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2036 .
31418D-HY-1 .. | FN MA3846 - RMBS .... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/01/2049 .
31418V-T5-1 .. |FN AD7771 - RMBS .... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/01/2025 .
31419D-M0-1 .. | FN AE3066 - RMBS .... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..09/01/2025 .
31419D-NI-7 .. | FN AE3104 - RMBS . ..12/01/2023 . [Paydown . L0 0 .0 . ..09/01/2025 .
34074M-SJ-1 .. |FLORIDA HSG FIN COHP REV - RMBS ..... ..01/27/2023 .| P Morgan ..oooeeeeeeeeeees feveeeeneeeeeeeeeeeens e 2,071,564 | 2 045 000{......... 2 161 974 0. 2 104 531 Ol (32 968) .. 49,79 |..01/01/2050 .
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373530-5F-8 ...| GEORGIA ST HSG & FIN AUTH REV - RMBS ........ ..12/01/2023 .| Direct 100,000 |... ....100,000 |............ 106,569 .. 100,496 |.. 0 ... (496)]... .... 100,000 |.... 0 e O [l O 1,932 [..06/01/2039 .
413890-CX-0 .. |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ..11/15/2023 . [Maturity @ 100.00 1,550,000 ..1,550,000 |.. . 1,863,832 |[.. 1,562,695 L0 (34,007) ..1,550,000 |. 0 ..11/15/2023 .
45129W-MB-3 .. | IDAHO HSG & FIN ASSN - RMBS .... ..12/01/2023 . [Paydown .. . 19,467 L0 . (672) 19,467 |. 0 ..05/21/2044 .
45129Y-F4-3 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .. ..01/03/2023 . [Call @ 100.00 .55,000 0 55,893 |. 0 ..07/01/2034 .
45201L-WF-8 .. | ILLINOIS HSG DEV AUTH = RMBS ........cccvvunnnn | eeeeenn .12/01/2023 .  Paydown ... 24,416 |... 0 ... 24,416 |.... L0 ..12/01/2043 .
RAYMOND JAMES &
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..............|....... ..01/27/2023 . [ ASSOCIATES  INC. .. 1,550,564 |... ..1,665,025 |.... ..04/01/2050 .
45201Y-N2-9 ...| ILLINOIS HSG DEV AUTH REV - RUBS ...........ooof.oeenn .12/01/2023 . [ Paydown ...40,5% |.... ..02/01/2047 .
RAYMOND JAMES &
45201Y-85-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ...........ooof.ooeeen ..02/01/2023 . [ ASSOCIATES  INC. 0. ..1,081,199 |.... L0 ..08/01/2048 .
45201Y-YK-7 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..............|...cces ..12/01/2023 . [ Paydown L0 ...40,349 |.... L0 ..06/01/2043 .
45208L-CL-5 ...| ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .| ooeen ..12/01/2023 . [Call @ 100.00 0. L0492 ... L0 ..03/01/2059 .
45506D-DR-3 ...| INDIANA ST FIN AUTH REV ....eevvvvvvviiiiiiiinnns [ oo ..02/01/2023 . [Call @ 100.00 .... 1,000,000 |......... 1,153,170 L0 ..1,000,000 |.... L0 ..02/01/2032 .
47770V-AJ-9 .. | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ... |....... ..01/01/2023 . [Maturity @ 100.00 .. ..1,500,000 |......... 1,716,967 0. L0 ..01/01/2023 .
54627D-BX-8 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2023 . [Paydown . . 103,002 |.. .103,002 |.. L0 . 0 ..11/01/2038 .
56052F-BR-5 .. |MAINE ST HSG AUTH MTG PUR - RVBS ..12/11/2023 .| Direct .100,000 |.. .107,670 |.. L0 .(1,719) 0 ..11/15/2045 .
56052F-CE-3 .. |MAINE ST HSG AUTH MTG PUR - RUBS ... ..12/11/2023 .| Direct .175,000 |.. . 183,640 |.. L0 (974) 0 ..11/15/2035 .
57419R-YB-5 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. 08/17/2023 . |Direct L0 0 ..09/01/2045 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. ..08/17/2023 . [Direct ... L0 0 ..03/01/2050 .
57586P-8H-2 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... ..04/18/2023 . [Call @ 100.00 .. 0. L0 ..12/01/2043 .
57587A-HY-7 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... [....... ..12/29/2023 . [Direct ... L0 L0 ..06/01/2039 .
594653-6J-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... .12/01/2023 . [Direct ... 0. L0 ..06/01/2046 .
594654-CM-5 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..01/30/2023 . (RBC CAPITAL MARKETS ... L0 L0 ..12/01/2048 .
594654-GD-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... |[....... ..12/01/2023 .| Direct 0. L0 ..06/01/2050 .
59465H-UA-2 ...|MICHIGAN ST HOSP FIN AUTH REV .......ooovvvreiii|veeens ..03/15/2023 . [Call @ 100.00 .. L0 L0 ..11/15/2047 .
604160-FT-6 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F ... ..12/01/2023 . [Paydown 0. L0 ..09/01/2042 .
60416Q-FY-5 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... ..12/01/2023 . [Paydown ... L0 L0 ..07/01/2044 .
604160-GB~4 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2023 . [Paydown . L0 0 ..11/01/2044 .
604160-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. ..12/01/2023 . [Paydown . L0 0 ..02/01/2045 .
604160-GQ-1 .. | MINNESOTA ST HSG FIN AGY HOMEONNERSHIP F .. ..12/01/2023 . [Paydown . L0 0 ..03/01/2047 .
60416S-HX-1 .. | MINNESOTA ST HSG FIN AGY = RMBS ........ccevves [eeeeen |on 12/01/2023 .|Call @ 100.00 .. L0 L0 ..01/01/2045 .
60416S-TC-4 .. |MINNESOTA ST HSG FIN AGY = RMBS ........eevvves | eeeens ..07/03/2023 . [Call @ 100.00 0. L0 . (12n).... ..01/01/2047 .
60416S-D-8 .. |MINNESOTA ST HSG FIN AGY = RMBS .........cevvus | eeens ..02/01/2023 . (RBC CAPITAL MARKETS ... L0 L0 .(9,209)].... ..01/01/2048 .
604280-CD-7 .. |MINOCQUA HAZELHURST ETC WIS JT SCH DIST .....|....... ..03/01/2023 . [ Adjustment 0. L0 ..03/01/2025 .
605350-ND-8 ...|MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2023 . [Call @ 100.00 .. L0 L0 ..12/01/2038 .
60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..11/01/2023 . [Call @ 100.00 .. 0. L0 ..11/01/2045 .
60637B-PZ-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..12/01/2023 . [Various . . L0 L0 ..05/01/2047 .
61212R-4G-8 .. | MONTANA ST BRD HSG - RMBS .......cooeeeeeiiiieens [ oo ..12/01/2023 . [Call @ 100.00 .. .. 40,056 |.. 0. L0 .0 . ..12/01/2044 .
61212R-8H-2 .. | MONTANA ST BRD HSG - RMBS .... ..12/01/2023 . [Direct ........ .185,000 |.. .196,400 |.. . 186,192 L0 0 .0 ..06/01/2049 .
63968M-NY-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . ..03/21/2023 . [Call @ 100.00 . 325,000 |.. .348,907 |.. . 333,276 L0 0 .(8,173)|. ..09/01/2046 .
63968M-RE-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . ..03/15/2023 . [Various . . 470,000 |.. .500,000 |.. . 486,346 L0 0 . (10,866)/. ..09/01/2048 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/01/2023 . [Direct ... .. 125,000 .... 133,630 . 125,760 |.. 0. L0 ..09/01/2049 .
64613A-AC-6 .. |NEW JERSEY ST HSG & MTG FIN AGY REV - RM ... [....... ..10/02/2023 . |Direct .. 117,907 . 110,601 |.. L0 L0 ..10/01/2048 .
647200-5T-7 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeenns ..09/01/2023 . [Call @ 100.00 .. .. 57,604 |.. 0. L0 ..03/01/2045 .
647200-5U-4 .. |NEW MEXICO MTG FIN AUTH - MBS .... ..12/01/2023 . [Paydown ... .. 62,974 |.. L0 L0 ..08/01/2038 .
647200-X6-6 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..12/01/2023 . [Paydown ... .. 27,949 |.. 0. L0 ..10/01/2043 .
647201-HC-9 .. |NEW MEXICO MTG FIN AUTH - RMBS ..........cceeea [ oeennn ..07/03/2023 . [Call @ 100.00 , ... 127,89 |.. L0 L0 ..01/01/2050 .
649661-DH-7 .. |NEW YORK N Y CITY HSG DEV CORP REV - RMB ... |....... ..07/03/2023 . [Call @ 100.00 1,500,000 |......... 1,624, ..1,502,578 |.. 0. L0 ..07/01/2024 .
64972C-BD-4 ...|NEW YORK CITY HOUSING DEVELOPMENT CORPOR ....[....... ..12/15/2023 . |Paydown .....eevvvvvveveeeni]veieiiiiiiiiiieieens Jeveeeeeennnn 5,002 [iiiiiiiinnnn, 5,002).....cccen... 5,002 ... 5,002 [....ovuvnnnnnnnns Ol O s O 0 e 0 5,002 0 ..06/15/2036 .
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64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - .... ..01/30/2023 . RBC CAPITAL MARKETS ... .. 1,467,598 |.......... 1,480,000 |......... 1,593,067 1,867,302 |.. 0 ... (940)[... .. (940) ... ..1,556,362 |.... . (88,765)/......... (88,765)|... ..10/01/2032 .
658207-SL-0 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. 07/03/2023 . |Call @ 100.00 ..... .. 75,000 |.. 79,211 |.. 76,215 0 . (215) (215) .(1,000). .(1,000) ..07/01/2039 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. ..07/03/2023 . [Call @ 100.00 ..... .. 80,000 .. ..80,000 .. 80,000 0 .0 .0 ..07/01/2037 .
658207-TZ-8 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ..02/07/2023 . |RBC CAPITAL MARKETS . 400,000 |.. . 434,4% |.. . 413,356 L0 .(1,642) .(9,216) ..07/01/2047 .
658909-HNI-9 .. |NORTH DAKOTA ST HSG FIN AGY - RMBS ...........[....... ..07/03/2023 . [Call @ 100.00 .. 45,192 |.. 0. ..01/01/2036 .
658909-MA-1 .. | NORTH DAKOTA ST HSG FIN AGY - RMBS ...........|....... ..07/03/2023 . [Call @ 100.00 .. 85,666 |.. 0 ..07/01/2047 .
658909-PF-7 .. |NORTH DAKOTA ST HSG FIN AGY - RMBS ...........[....... ..02/07/2023 . RBC CAPITAL MARKETS ... .531,232 |.. 0 ..07/01/2048 .
677560-N0-6 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... ..12/01/2023 . [Paydown . .. 16,427 |.. 0 ..03/01/2046 .
677560-UZ-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....[....... ..12/01/2023 . [Direct ... .. 75,490 |[.. 0 ..03/01/2047 .
RAYMOND JAMES &
67756Q-Z0-0 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... ..01/27/2023 . [ ASSOCIATES  INC. .. 1,407,435 |... ..1,465,000 |......... 1,641,034 . 1,580,227 |.. L0 ..1,578,683 |.... ..03/01/2050 .
686087-B6-3 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..02/13/2023 . RBC CAPITAL MARKETS ... 612,024 |... ...600,000 ... 647,898 .... 628,457 |.. 0. .. 627,806 |.... ..01/01/2050 .
686087-NS-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..12/21/2023 . [Call @ 100.00 ...40,000 |... .. 40,000 |[.. L0 ..07/01/2034 .
686087-PG-6 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..07/03/2023 . [Call @ 100.00 .. 80,359 L0 ..07/01/2043 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Call @ 100.00 .. . . . 90,510 L0 ..07/01/2036 .
686087-VE-4 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... ..12/21/2023 . [Call @ 100.00 .250 000 |.. .270 938 |.. . 254,714 L0 ..07/01/2047 .
708796-4R-5 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. ..09/27/2023 . [Direct .. . 165,000 |.. .175,529 |.. . 165,623 L0 ..10/01/2046 .
708796-T8-0 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... ..10/02/2023 . [Direct ... . 205,000 |.. .214,861 |.. . 205,606 L0 ..04/01/2040 .
708790-RC-9 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... [....... .09/27/2023 . [Call @ 100.00 .. .. 71,286 |.. L0 ..10/01/2062 .
756872-HV-2 .. |RED RIV ED FIN CORP TEX ED REV .....ccvvvvveens [oeeens ..03/15/2023 . [Call @ 100.00 .500,309 |.. 0. ..03/15/2027 .
83712D-UH-7 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... |....... ..07/03/2023 . [Call @ 100.00 .. 50,180 |[.. L0 ..07/01/2037 .
83755N-EZ-1 .. | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY .....{....... ..10/04/2023 . [Call @ 100.00 . 160,822 |.. 0. ..11/01/2041 .
880461-BP-2 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/03/2023 . [Call @ 100.00 ..55,000 |[.. L0 ..07/01/2043 .
880461-EU-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/03/2023 . [Call @ 100.00 .. 40,130 |.. 0. ..07/01/2045 .
880461-KB-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .. ..07/03/2023 . [Call @ .115,000 |.. . 123,374 |.. . 115,547 L0 ..01/01/2047 .
880461-NL-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .. 07/03/2023 .|Call @ .. 45,000 |.. .. 48,256 |.. 42,492 L0 ..07/01/2042 .
880461-NP-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .. 07/03/2023 . |Call @ ..60,000 |.. ..85,046 |.. 60,403 L0 ..01/01/2042 .
880461-03-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .. ..06/01/2023 . [Call @ .. 80,000 .. .. 86,878 |.. L0 ..07/01/2050 .
88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..12/01/2023 . [Paydown ... ...30,054 .. .. 30,054 |.. L0 ..09/01/2047 .
88275F-RD-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..02/08/2023 . [Various .... ... 770,000 ...856,063 0. ..03/01/2050 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... |[....... ..11/20/2023 . [ Various L0 ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... [....... .11/29/2023 . [Call @ 100.00 .. 0. ..07/01/2037 .
917436-X7-7 .. |UTAH HSG CORP SINGLE FAMILY MTG REV - RM ... [....... ..01/03/2023 . [Direct ... L0 ..07/01/2024 .
91743P-AH-8 .. |UTAH HSG CORP - RWBS .......coevveeeeeieeeeeeens [ ..12/01/2023 . [Paydown . 0. ..06/21/2044 .
91743P-ET-8 .. |UTAH HSG CORP .....cooeeeiiieieneeii [ ..11/21/2023 . [Call @ 100.00 .. L0 ..05/21/2083 .
91743P-ET-8 .. |UTAH HSG CORP ..12/21/2023 .| Direct 0. ..05/21/2053 .
91743P-EW-1 .. |UTAH HSG CORP ..11/21/2023 . [Call @ 100.00 .. L0 ..08/21/2053 .
91743P-EW-1 .. |UTAH HSG CORP ..... ..12/21/2023 . [Direct ........ L0 ..08/21/2053 .
924190-HG-9 ...| VERMONT HSG FIN AGY - RWBS ..11/01/2023 . [Call @ 100.00 .. L0 ..11/01/2045 .
924190-MD-0 .. | VERMONT HSG FIN AGY - RWBS .. ..11/01/2023 . [Call @ 100.00 L0 ..11/01/2047 .
92812U-R3-4 ...| VASHSG 2022 SERIES A A - CMO/RMBS ........cccoefeeeen |-e 12/01/2023 . | Paydown L0 ..02/25/2052 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH - RMBS ..12/01/2023 . [Paydown . 0. ..11/25/2039 .
93978T-VD-8 .. | WASHINGTON ST HSG FIN COMMN - RMBS . . ..12/01/2023 . [Direct ... L0 .0 . ..12/01/2046 .
960660-BA-5 .. | WESTMINSTER COLO ECONOMIC DEV AUTH TAX | ... [....... ..12/01/2023 . [Maturity @ 100.00 .. 0. 1 465 000 |.... 0 ..12/01/2023 .
983220-HV-2 ... | WYOMING CMNTY DEV AUTH HSG REV - RMBS ....... [....... ..12/01/2023 . |Call @ 100.00 0. L (113)]... . (113))... ... 76,120 |.... (120)]..... (120)... s .. 12/01/2044 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 33,473,404 33,328,107 36,110,027 34,172,242 0 (160, 356) 0 (160, 356) 34,073,616 (600,212) (600,212), 742,356 XXX
000366-AA-2 .. | AASET 2017-1 A = ABS ......vvvvvvvrrnnnnnnnnnnnnns [ eeeees 12/16/2023 . [Paydown .....cevvvviiiiiiis|eieeeiieeeieeeeeens e 222,555 [.ooeiiinnnn 222,555 |evvvennnns 222,554 |............ 222,585 [..uueiiiiininnnns 0 e O e O e 0 e 0 222,555 [ 0 s [V [V O 4,507 [..05/16/2042 .
00038P-AA-8 .. | AASET 211 A - ABS ..12/16/2023 . [Paydown ... 71,383 |... 0. .. 11/16/2041 .
000825-AA-7 .. | ACAM 19FL1 A - CMBS ... ..11/16/2023 . | Paydown ... .87, 0. .. 11/16/2034 .
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000825-AA-7 .. | ACAM 19FL1 A - CMBS ... ..12/18/2023 . [Paydown ... ...463,009 |... .. 463,009 ...463,009 L0 0. 0 ..11/16/2034 .
001406-AA-5 .. | DCAL 2015 A1 - ABS .... ..12/15/2023 . [Paydown . . 54,489 0 .0 0 ..02/15/2040 .
00217L-AA-0 .. | AREIT 2019-CRE3 A - CMBS .. ..06/16/2023 . [Paydown ... L0 .0 . 0 ..09/16/2036 .
00217L-AC-6 .. | AREIT 2019-CRE3 AS - CMBS .... ..12/15/2023 . [Paydown ... L0 .0 . 0 ..09/16/2036 .
00255U-AA-3 .. | AASET 2020-1 A - ABS ..12/15/2023 . [Paydown ... L0 .0 . 0 ..01/17/2040 .
00256D-AA-0 .. | AASET 2019-1 A - ABS . ..12/15/2023 . [Paydown ... L0 .0 . .0 .. ..05/15/2039 .
00436M-AA-3 .. | AALLC 181 A - RMBS ... ..12/02/2023 . [Paydown . 0 .0 .0 .. 12/02/2033 .
007036-GS-9 .. | ARMT 2005-2 2A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . 0 .0 0 ..06/25/2035 .
009088-AB-1 .. | AIR CANADA 2015-2 PASS THROUGH TRUSTS ..12/15/2023 . [Paydown . 0 .0 0 ..06/15/2029 .
01448Q-AA-8 .. | ALESC IV A1 - CDO .. ..07/31/2023 . [Paydown . 0 .0 0 ..07/30/2034 .
014490-AA-4 .. | ALESC X A1 - CDO .... ..09/25/2023 . Paydown . 0 .0 0 ..09/23/2036 .
02149M-AB-5 .. | CWALT 2007-J1 1A2 - CMO/RWBS ... ..12/01/2023 . [Paydown .. L0 0. 0 ..03/25/2037 .
BARCLAYS CAPITAL INC
023135-BX-3 .. | AMAZON.COM INC ..eovvvviviiiiiiiiiiiiiiiiiiiceeeens [ e ..11/17/2023 . [FIXED INC . L0 (229,518) ..05/12/2026 .
02377U-AB-0 .. | AMERICAN AIRLINES 2013-2 PASS THROUGH TR ....[....... ..01/15/2023 . [Maturity @ 100.00 .. 161,106 L0 ..01/15/2023 .
02666B-AA-4 .. | AHAR 2015-SFR2 A - RIBS .... ..01/31/2023 . [Various . L0 ..10/17/2082 .
02666B-AG-1 .. | AHAR 2015-SFR2 XS = CMBS ......ccooevviiiiiiiiiis [ oo ..11/01/2023 . [Direct ... L0 ..10/17/2082 .
02666B-AG-1 .. | AHAR 2015-SFR2 XS — CMBS ......evvvniiniiiiiins [ oo ..12/01/2023 . [Direct ... .. L0 ..10/17/2082 .
030274-AJ-1 .. | AMTT 2013-2A 2A - RMBS ..03/15/2023 . [Paydown . .. 2,000,000 . 1,997,612 |.. L0 ..03/16/2048 .
03235T-AA-5 .. | ACEF 2014-1 A - ABS ... ..12/20/2023 . [Paydown ... ....2,120 1,071 .. L0 .. 12/20/2024 .
03330P-AA-7 .. | ANCHF 5 A - CDO ..... ..10/25/2023 . [Paydown . .. 57,067 |.. . 57,067 0 ..04/25/2036 .
03464H-AA-3 .. | AOMT 225 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . .304,9083 |.. .207,331 |.. . 296,900 0 ..05/25/2067 .
03464J-AA-9 .. | AOMT 217 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . . 222,285 .. 217,075 |.. . 217,482 0 ..10/25/2066 .
03464P-AA-5 .. | AOMT 2022-2 A1 = RMBS ......eevvmmmmnnnnninnnnnnns [ eeeens .12/01/2023 . [Paydown ... L0 ..01/25/2067 .
03464T-AA=7 .. | AONT 2022-3 A1 = RMBS .......evvmmmmmmnnnnnnnnnnnn [ eeeeens ..12/01/2023 . [ Paydown .. L0 ..01/25/2067 .
03666H-AA-9 .. | ANTARES HOLDINGS LP ......cevvvvvereiniiiiiiniiinns [ eeeeens ..08/15/2023 . [Maturity @ 100.00 .. . . 1,000,014 |.. K L0 ..08/15/2023 .
037833-CG-3 .. |APPLE INC ..oooeeeeeeiiiiiiiieieie e ..03/22/2023 . [MORGAN STANLEY CO ....oovfoveeerennienniininnns |oeeeeees 2,953,140 |.......... 3,000,000 |......... 2 998,680 |.......... 2,999,827 [..vvvvvuvnnnnnnnn O e i O e 0 [ 2,999,829 |................ 0 ..02/09/2024 .
ING FINANCIAL MARKETS
037833-CU-2 ...JAPPLE INC .oooeeeeeeieeieeeieceeeeeeeeeeeeeeeeeeee [ | 03/22/2023 . [LLC evvvvvvviiiiiiiiiiiiiii e e 2,943,810 |.......... 3,000,000 |......... 2,997,150 |.......... 2,999,502 [...vvvvvvnnnnnnnn 0 feeeeeiei 106 [ 0 105 |0 [, 2,999,523 [....unnnnnnne 0 ..05/11/2024 .
03789X-AD-0 .. | DIN 2019-1 A21 - RMBS ... ..04/17/2023 . [Paydown ... .. 1,485,000 |...........1,485,000 |......... 1,485,000 . 1,485,000 |[.. ..1,485,000 |.... L0 RV ..06/07/2049 .
038370-AA-0 .. | AQFIT 2019-A A - ABS . ..12/15/2023 . [Paydown . ....50,033 .. 50,025 |.. .. 50,024 ...50,033 |. 0 .0 ..07/16/2040 .
03880V-AA-8 .. | ARCLO 2019-FL2 A - CMBS . ..03/15/2023 . [Paydown ... 1,315,765 |... 1,315,765 |......... 1,315,765 . 1,315,765 |.. ..1,315,765 |.... L0 .0 . ..09/15/2034 .
03880V-AC-4 .. | ARCLO 2019-FL2 AS - CMBS .. ..08/15/2023 . [ Paydown ... ...2,000,000 |.......... 2,000,000 |......... 1,941,596 ..1,042,892 |.. ..2,000,000 |.... L0 .0 . ..09/15/2034 .
0388011-AA-6 .. | ARCLO 2020-FL1 A - CMBS . ..05/15/2023 . [ Paydown . 5,319,874 ..5,319,874|.. . 5,276,175 |.. . 5,276,077 ..5,319,874 |. 0 .0 ..02/15/2035 .
0388011-AC-2 .. | ARCLO 2020-FL1 AS - CMBS ..06/15/2023 . [Paydown . 1,500,000 . 1,500,000 |.. . 1,503,750 |.. . 1,501,969 ..1,500,000 |. 0 .0 ..02/15/2035 .
03881C-AA-9 .. | ARCLO 2021-FL1 A - CMBS ... ..12/15/2023 . [Paydown .. 702,017 |... .. 443,379 |.. .. 702,017 |.... L0 .0 . ..12/17/2035 .
038923-AD-0 .. | ARBOR REALTY TRUST INC .. ..05/01/2023 . Malurlty @ 100.00 . ...2,000,000 |.......... 2,000,000 |......... 1,999,740 2,000,014 L0 .0 . ..05/01/2023 .
05072L-AA-3 .. |AUDAX I11 A - CDO ........ ..10/20/2023 . [Paydown ... . 748,872 .. . 750,744 |.. . 750,096 0 .0 ..01/22/2030 .
05492K-AA-7 .. |BDS 2019-FL4 A - CDO/CMBS . ..04/17/2023 . [Paydown . .. 56,211 .. .. 56,223 |.. .. 56,211 0 .0 ..08/15/2036 .
054920-AA-4 ...|BDS 2020-FL5 A - CMBS ..07/18/2023 . [Paydown . . 1,187,104 |.. . 1,188,312 |.. . 1,185,676 0 .0 ..02/18/2037 .
05493N-AA-0 .. |BDS 21FL9 A - CMBS . ..12/18/2023 . [Paydown . . 269,575 |.. . 269,575 |.. . 269,575 0 .0 ..11/18/2038 .
05584A-AA-8 .. |HGVGI 17A A - RMBS ... ..12/25/2023 . [Paydown ... L0 .0 . ..05/25/2029 .
05608V-AA-4 .. | BX 2021-MFM1 A - CMBS ..10/15/2023 . [ Paydown ... L0 .0 . ..01/17/2034 .
059475-AG-8 .. | BOAA 2007-2 2A2 - CMO/RMBS ..........ccoeeeeeess [ ooeins ..12/01/2023 . [Paydown ... L0 .0 . ..06/25/2037 .
05949C-PP-5 ...| BOAMS 2005-L 4A1 - CMO/RMBS ..........ccoeeeeess [ oeeenns ..12/01/2023 . [Paydown ... L0 .0 . ..01/25/2036 .
05950M-AJ-9 .. | BAFC 2006-G 3A3 - CMO/RWBS ..12/01/2023 . [Paydown . 0 .0 ..07/20/2036 .
059522-AA-0 .. | BAFC 2007-C 6A1 - RMBS .. ..12/20/2023 . [Paydown . 0 .0 ..05/20/2047 .
059522-AU-6 ...| BAFC 2007-C 1A2 - CMO/RWBS ..12/01/2023 . [Paydown . . . . 10,509 0 .0 ..05/20/2036 .
07336F-AA-4 .. | BVINV 2022-INV3 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . .216 684 |.. 213 095 |.. .212,705 0 .0 ..01/25/2052 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS . ..12/01/2023 . [Paydown . . 233,544 .. . 224,530 |.. . 224,235 0 .0 ..06/26/2051 .
073841-S7-8 .. | BSARM 2004-5 2A - CMO/RMBS .........ccccceeeeeeef e ..12/01/2023 . | Paydown ... .. 11,460 |.. Ol .0, ..07/25/2034 .
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07386H-QZ-7 .. |BALTA 2005-2 2A3 - CMO/RWBS .... ..12/01/2023 . [ Paydown .. 73,044 |.. ...73,695 |.... L0 PV O | R 1,610 |..04/25/2035 .
09257-AC-4 .. | BLACKSTONE MORTGAGE TRUST INC .. ..03/15/2023 . [Maturity @ 100.00 . 492,301 . 500,000 |. 0 .0 . 11,875 [..03/15/2023 .
10901U-AA-0 .. |BDF | A - CDO ..10/25/2023 . [ Paydown .. 57,206 |.. ...56,709 |.... L0 .0 . 2,410 [..04/25/2036 .
12327F-AA-5 .. | BJETS 2020-1 A - ABS .... ..12/15/2023 . [Paydown ... . 230,600 |.. L0 .0 . ..11/15/2035 .
12434L-AA-2 .. | BXMT 2020-FL2 A - CMBS .. ..12/15/2023 . [Paydown ... . 273,029 |.. L0 .0 . ..02/18/2038 .
12479R-AE-7 .. | CAUTO 2017-1 A2 - ABS ..oooeerririiiiiiiiieeeens | e ..09/25/2023 . Paydown ... . 224,8% |.. L0 .0 . ..04/15/2047 .
1248ME-AG-4 .. | CBASS 2007-CB4 A2D - RUBS . ..12/01/2023 . [Paydown . 38,171 0 .0 ..04/25/2037 .
12510H-AA-8 .. | CAUTO 2020-1 A1 - ABS ..12/15/2023 . [Paydown . ..7,116 0 .0 ..02/15/2050 .
12510H-AC-4 .. | CAUTO 2020-1 A3 - ABS ..12/15/2023 . [Paydown . ..3,567 0 .0 ..02/15/2050 .
12529K-AA-0 .. | CFMT 21GRN1 A - ABS ... ..12/20/2023 . [Paydown . . 341,929 0 .0 ..03/20/2041 .
12520L-AA-8 .. | CFMT 2020-HB4 A - RMBS ..04/25/2023 . [Paydown . . . . 1,825,068 0 .0 ..12/26/2030 .
12530B-AA-7 .. | CFMT 2021-3 A - CMBS .... ..12/25/2023 . [Paydown .........ooevvvviiis|oniiiiiiiinnnnnnnnns Joe 1,122,337 |, 1,122,337 |......... 1,122,336 |......... 1,124,060 |.. L0 .0 . ..10/27/2031 .
12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS . ..12/25/2023 . [Paydown ... ...20,453 L0 .0 . ..02/26/2052 .
12546Y-AA-9 .. | CHNGE 222 A1 - CMO/RVBS . ..12/25/2023 . [Paydown ... .. 224,551 L0 .0 . ..03/25/2067 .
12563L-AS-6 .. | CLIF 203 A - ABS ..12/18/2023 . [Paydown ... L0 .0 . ..10/18/2045 .
125690-AA-8 .. | CHNGE 234 A1 - RMBS ... ..12/01/2023 . [Paydown ... L0 .0 . ..09/25/2058 .
12663D-AC-8 .. | CSMC 22NQM5 A1 - CMO/RMBS ......cceeeviiiiiiiien | wenees ..12/01/2023 . [Paydown ... L0 .0 . ..05/25/2067 .
12667F-5E-1 .. | CWALT 2005-6CB 1A3 - CMO/RWBS . ..12/01/2023 . [Paydown ... L0 .0 . ..04/25/2035 .
126694-UN-6 .. | CWIHL 2005-31 2A3 - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 .0 . ..01/25/2036 .
12669F-V8-3 .. | CiHL 2004-HYB4 3A - CMO/RMBS ..01/20/2023 . [Paydown . 0 .0 ..09/20/2034 .
12803V-AA-3 .. | CAJUN 211 A2 - RMBS ..11/20/2023 . [Paydown . 0 .0 ..11/20/2051 .
14576A-AA-0 .. | CARM 201 A1 - RMBS . ..12/15/2023 . [Paydown . 0 .0 ..12/15/2050 .
14576A-AC-6 .. | CARM 201 A3 = RMBS .....covvvvvrriiiiiiiiiiiininnns | eeeees ..12/15/2023 . [Paydown ... . . , K L0 .0 . ..12/15/2050 .
14856G-AA-8 .. | CLAST 2021-1 A = ABS ......eevvvvvvvvvvininninnnns | eveenns ..12/15/2023 . [Paydown ........coevvvviiiis]onniiiiiiiiiiis |, 169,173 |t 169,173 |ovvveens 169,168 |.........et 169,169 |oeeeeeiiiiiiiinn O [ 4 | 0 e 4 [0 [ 169,173 |oovvviiiiiienns (VN 0 ..01/15/2046 .
MITSUBISHI UFJ
14912L-6G-1 .. | CATERPILLAR FINANCIAL SERVICES CORP ..........|eveeres|o. 1171772023 .| SECURITIES ..oeeeniis fo oo 1,955,900 |.......... 2,000,000 |......... 1,980,280 |..........1,996,414 | O [ 2,784 | 0 [ 2,784 [l 0 [ 1,996,748 |......evvnneeee (VN A (40,848) ..12/01/2024 .
149130-2L-2 ...| CATERPILLAR FINANCIAL SERVICES CORP ..05/15/2023 . [Maturity @ 100.00 .... 2,000,000 |......... 1,998,640 L0 ..05/15/2023 .
150890-AR-5 .. | CELANESE US HOLDINGS LLC ...oooevveeeeeeeeeeeeees | e | 08/25/2023 . |Call @ 96.99 .. 3,000,000 |......... 2,999,610 L0 ..07/05/2024 .
15137E-BN-2 .. | CECLO 21 A1R - CDO . ..10/27/2023 . [Paydown ... ... 460,662 .... 460,662 L0 ..07/29/2030 .
15672R-AA-3 .. | CERB 24 A1 - CDO . ..10/16/2023 . [ Paydown . 718,244 .. 717,985 |.. 0 ..07/15/2030 .
15673N-AA-1 .. | CERB 22 A - CDO .. ..06/13/2023 . [Paydown . . 2,000,000 |.. .2,000,000 |.. 0 ..04/15/2030 .
15674H-AA-3 .. | CERB 29 A - CDO .. ..11/29/2023 . [Paydown ... .. 1,000,000 |......... 1,000,000 L0 ..10/15/2032 .
161591-AC-8 .. | CHASE 2019-1 A3 - CMO/RMBS ..............cooeeiii] vnnnns ..12/01/2023 . [Paydown .......cevvvvvveeeis|ovnniiiniiiinnninnnns o 1,728 [l 7,728 [ 7,912 L0 ..03/25/2050 .
166764-BT-6 .. | CHEVRON CORP .......cooeereieeeeieieiie e | 02/28/2023 . [ GOLDMAN ... . 2,455,000 L0 ..03/03/2024 .
17030J-AA-4 .. | CHNGE 2022-1 A1 = RMBS .......evvvmmmnnnnnnnnnnnnn | veneens ..12/01/2023 . [Paydown ... . 292,628 . 292,626 L0 ..01/25/2067 .
17309A-AD-1 .. | CMALT 2006-A1 1A4 — CMO/RMBS .........eevvvvunns]vennns .12/0172023 . [Paydown .....coevvvvveeeeins|oovniiiniiniinnnnnnns Joeeeeenn 10,697 [, 9,882 L0 ..04/25/2036 .
19421U-AA-2 .. | CASL 2019-A A1 - ABS . ..12/26/2023 . [Paydown ... .. 88,101 L0 ..12/28/2048 .
19421U-AB-0 .. | CASL 2019-A A2 - ABS .. ..12/25/2023 . [Paydown ... ...44,051 L0 ..12/28/2048 .
19423D-AB-6 .. | CASL 2018-A A2 - ABS . ..12/25/2023 . [Paydown ... ... 112,547 ... 112,497 . L0 .. 12/26/2047 .
19424K-AB-9 .. | CASL 2021-A A2 - ABS .. ..12/25/2023 . [Paydown . . 314,331 .. .314,268 |.. . 314,274 0 ..07/25/2051 .
19687Y-AA-3 .. | COLT 2020-RPL1 A1 - RMBS ..12/01/2023 . [Paydown . 57,512 .. 57,612 |.. 57,510 0 ..01/26/2065 .
20267U-AA-7 .. | CBSLT 2016-B A1 - ABS ... ..12/25/2023 . [Paydown . ...19,503 |.. .. 19,498 |.. 19,500 0 ..10/25/2040 .
2187211-AA-0 .. | CAFL 2018-2 A - CMBS . ..11/17/2023 . [Paydown . . 381,988 |.. .381,985 |.. . 381,944 0 ..11/18/2062 .
222070-AE-4 .. |COTY INC .............. ..11/30/2023 . | Corporate Action . . 238,000 |.. .221,638 |.. .23, 721 0 ..04/15/2026 .
22549N-AA-9 ...| CSRT 18PS1 A - ABS .... ..04/25/2023 . Paydown ... 125,023 ...118,078 L0 ..01/01/2037 .
233046-AF-8 .. |DNKN 2017-1 AlT = RMBS ...oovnnniiia [ e ..11/20/2023 . [Paydown ... ...12,250 L0 ..11/20/2047 .
233046-AK-7 .. | DNKN 2019-1 A22 - RMBS ..11/20/2023 . [Paydown . .. 10,000 |.. 0 ..05/20/2049 .
233046-AN-1 .. | DNKN 211 A2 - RMBS ..11/20/2023 . [Paydown . .. 55,000 |.. 0 ..11/20/2051 .
233046-A0-4 ... DNKN 211 A22 = RMBS ........ccoovnnnnnnnnnnnnnnnfoeeens ..11/20/2023 . | Paydown ... 10,000 Ol .. 11/20/2051 .
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233046-AS-0 .. |DNKN 211 A23 = RMBS ........evvmmmmmmnnnnnnnnnninns [ eeeees .. 1172072023 . [Paydown ........ccevvvvviiii]eniiiiiiiiinininnnns |, 10,000 fuvvvvvvnnnnns 10,000 |...ceeeennnnns T75 | [V (VN FORURRRR 2,225 |eveiiiiiiiiinnes [V FRRR 2,225 [oeiiiiiininnns [V FORRRR 10,000 [o.oeevvvennnnne (VN [V [V O 105 ]..11/20/2051 .
Stifel, Nicolaus & Co.,
233851-DZ-4 ...| MERCEDES-BENZ FINANCE NORTH AMERICA LLC .....{....... ..03/22/2023 . [INC. eevviiiiiiiiiiiiiiiis e | 946,450 |.......... 1,000,000 |............ 995,530 |............ 998,173 |.oeeeeeeee (VN 202 [ [V 202 |ooeeiieiieees [N FRR 998,198 [.....vvvvvnnnnne (VN FOR (51,748)|......... (51,748)..ccvvnnnnnns 11,451 [..03/10/2025 .
Stifel, Nicolaus & Co.,
24422E-UE-7 ...| JOHN DEERE CAPITAL CORP . .. 11/17/2023 .| Inc. .. ..2,785,000 |.. . 2,784,137 |.. 0 . (64,347)]. (64,347) ..03/13/2025 .
24703T-AA-4 .. |DELL INTERNATIONAL LLC .. .|Call @ 100.00 . 132,000 |.. . 131,043 |.. 0 ..06/15/2023 .
24736X-AA-6 .. | DELTA AIR LINES 2015-1 PASS THROUGH TRUS .. K .| Paydown . 43,831 43,831 0 ..01/30/2029 .
24736Y-AA-4 .. | DELTA AIR LINES 2015-1 PASS THROUGH TRUS ..07/30/2023 . [Paydown . .. 21,016 |.. ..21,916 0 ..01/30/2029 .
251510-DP-5 ...| DBALT 2005-2 1A7 - CMO/RMBS ..........coeveeeens [ oeeennn .12/13/2023 . [Various .... .... 155,949 .... 156,875 L0 ..04/25/2035 .
25216A-AA-2 .. | DEXT 2020-1 A - ABS ..08/15/2023 . [Paydown ... .. 166,311 .. 166,308 L0 ..02/16/2027 .
25755T-AE-0 .. | DPABS 2015-1 A2 - RMBS .. ..10/25/2023 . [Paydown ... L0 ..10/25/2045 .
25755T-AJ-9 ...|DPABS 2018-1 A21 - RMBS . ..10/25/2023 . [Paydown ... L0 ..07/27/2048 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..10/25/2023 . [Paydown ... L0 ..04/25/2051 .
26208L-AC-2 .. |HONK 2018-1 A2 = RMBS ........eevmmmmmmmmnnnnnnnnn [ eeeens ..10/20/2023 . [ Paydown ... L0 ..04/20/2048 .
26200X-AA-9 .. |HONK 201 A2 - RMBS .... ..10/20/2023 . [Paydown . 0 ..07/20/2050 .
26209X-AC-5 .. |HONK 2020-2 A2 - RMBS ..10/20/2023 . [ Paydown . 0 ..01/20/2051 .
26827E-AC-9 .. |ECAF | A2 - ABS ..... ..12/15/2023 . [Paydown . . . . . K 0 ..08/15/2040 .
26829C-AZ-0 .. | GLGU 2015-7 AX - CDO .. ..04/20/2023 . Paydown ... ....200 000 199 875 . 200,000 |.... L0 ..04/22/2030 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ... ..12/25/2023 . [Paydown ... ... 121,228 ... 121,203 121,228 ... L0 ..03/25/2044 .
28852E-AA-7 .. |ECLO Il A - CDO ..11/15/2023 . [ Paydown ... ... 420,417 ....420,417 ..420,417 |.... L0 ..02/15/2029 .
28852L-AA-1 .. |ECLO 111 A1 - CDO ... ..10/20/2023 . [Paydown ... ... 392,775 ... 392,775 . ..392,775 |.... L0 ..07/22/2030 .
28852L-AN-3 .. |ECLO 3 A2R - CDO . ..10/20/2023 . [Paydown . . 523,701 .. .523,701 |.. . 523,701 ..523,701 |. 0 ..07/22/2030 .
28853R-AL-3 .. |ECLO IV AR - CDO . ..10/16/2023 . [Paydown .. . 562,345 |.. . 562,345 |.. . 562,345 ..562,345 |. 0 ..04/16/2029 .
20250N-AF-2 ...|ENBRIDGE INC ...... ..10/01/2023 . [Maturity @ 100.00 .750,000 |.. 711,273 .. . 745,782 . 750,000 |. 0 ..10/01/2023 .
20445U-AB-1 ...| EQLS 2007-1 A2B - RMBS ..12/13/2023 . [Various .... . 453,160 |.. . 376,548 |.. . 407,556 417,581 0 ..04/25/2037 .
302637-AG-8 .. |FSKMM 1R A1R - CDO ....... ..10/15/2023 . Paydown .. 41,669 41,669 0 ..01/15/2031 .
30206M-AS-1 .. | FREMF 2016-K723 B ~ CMBS .........evvvmmmmmnnnnnn [eeeeenn ..01/27/2023 . [Societe Generale Paris L0 ..10/25/2039 .
32010L-AN-4 .. |NHSTR 161R 1BR - CDO ..10/25/2023 . [Paydown ... L0 ..01/26/2032 .
32027L-AE-5 .. | FFML 2006-FF14 A5 - RMBS .. ..12/01/2023 . [Various .... L0 ..10/25/2036 .
32051G-EZ-4 .. | FHAMS 2004-AA7 1A1 - CMO/RMBS ............coeeu [ ooeiis ..08/01/2023 . [Paydown ... L0 ..02/25/2035 .
32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS ...........evvuunn|oeeeenn ..12/01/2023 . [Paydown ... L0 ..07/25/2036 .
33768N-AA-0 .. | FKH 2022-SFRT A = CMBS .......eovvvvvveeeiiiiiians [ eeeens ..12/01/2023 . [Paydown ... L0 ..05/19/2039 .
33830J-AB-1 .. | GUYS 2017-1 A2 - RMBS ... ..12/01/2023 . [Paydown . 0 ..07/25/2047 .
33851R-AA-9 .. |FSMT 2021-10INV A1 - CMO/RMBS . ..12/01/2023 . [Paydown . 0 ..10/25/2051 .
33851T-AD-9 .. |FSMT 2111IN A4 - CMO/RWBS ... ..12/01/2023 . [Paydown . . . 0 ..11/27/2051 .
33852H-AB-8 .. | FSMT 2021- 8INV A3 - CMO/RMBS . ..12/01/2023 . [Paydown . . 109,165 |.. . 106,401 |.. 0 ..09/25/2051 .
33853G-AB-9 .. | FSMT 2021-12 A2 - CMO/RMBS .. ..12/01/2023 . [Paydown . .. 78,564 .. .. 78,662 |.. 0 ..11/27/2051 .
34417Q-AB-4 .. | FOCUS BRANDS FUNDING LLC - ABS ... . |..11/30/2023 . [Paydown ... .... 720,000 .... 759,150 L0 ..10/30/2048 .
34963V-AA-3 .. |FCO 17 A - CDO ..10/15/2023 . [ Paydown ... .... 763,619 .... 763,619 L0 ..01/15/2030 .
35041J-AA-3 .. |FFIN 2019-1 A - ABS ..12/15/2023 . [Paydown . . 226,362 |.. . 226,327 |.. 0 ..11/15/2034 .
36166V-AA-3 .. |GCI 201 A - ABS ..12/18/2023 . [Paydown ... .... 181,902 .... 160,585 L0 ..10/18/2045 .
36166V-AE-5 .. |GCI CREDIT SUISSE A - ABS ....oooevrreeennnnnnin [ oo ..12/18/2023 . [Paydown ... .. 159,003 .. 159,052 L0 ..06/18/2046 .
36168M-AA-1 .. | GCAT 2022-NOM3 A1 - CMO/RMBS ..........evvvvvves [eeeeen |on 12/01/2023 . | Paydown .... L0 ..04/25/2067 .
36168II-AA-9 .. | GCAT 22NQM5 A1 = CMO/RMBS .....coooeeeeiiiieiean [ oo ..12/01/2023 . [Paydown ... .... 103,476 .... 100,204 L0 ..08/25/2067 .
36169K-AA-4 .. | GCAT 2022-NOM2 A1 — CMO/RMBS ...........evvvvvns [ eeeeenn ..12/01/2023 . [Paydown ... .. 118,513 .. 111,365 L0 ..02/25/2067 .
36170H-AA-8 .. | GCAT 2022-Naw4 A1 - RUBS .. ..12/01/2023 . [Paydown ... L0 ..08/25/2067 .
361837-AA-5 .. |GARR 151 A1 - CDO ..... ..08/28/2023 . [Paydown . 0 ..09/21/2029 .
362257-AB-3 .. | GSAA 2006-17 A2 - RMBS ..10/25/2023 . [Paydown . 0 ..11/25/2036 .
3622EA-AA-8 .. | GSAA 2007-3 1AA - RMBS .. ..12/26/2023 . [Paydown . 0 ..03/25/2037 .
362341-78-2 ...| GSR 2006-1F 4A1 - CMO/RMBS ..........ooeeeeeeees [ |n 12/01/2023 . | Paydoun ... 0. ..02/25/2036 .
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362341-XC-8 .. | GSR 2005-AR7 4A1 - CMO/RMBS .... ..12/21/2023 . [Various .... ...60,181 |.... L0 . (19,824)[.... ..11/25/2035 .
362341-XG-9 .. | GSR 2005-AR7 6A1 - CMO/RWBS . ..12/01/2023 . [Paydown . .3,893 |. 0 ..11/25/2035 .
362381-AA-3 .. | GSAA 2006-12 A1 - RMBS .. ..12/21/2023 . |Various . 0 ..08/25/2036 .
36242D-FS-7 ...| GSR 2004-11 2A1 - CMO/RMBS ..12/01/2023 . [Paydown . . . 0 ..09/25/2034 .
36298Y-AA-8 .. | GSAA 2006-14 A1 - RMBS ..........oooeeeeeiieenins [ oeeeis ..12/21/2023 . [Various .... 388 147 . 159 949 L0 ..09/25/2036 .
36656R-AH-4 .. | GRMML 2019-1 A1S = DO ...evvvvvvennnniniiniiiiaas [ eeeees ..10/20/2023 . [Paydown ... .. L0 ..07/21/2031 .
36828Q-QH-2 ...| GECMC 2005-C4 AJ - CMBS . ..11/02/2023 . [Paydown . | O | 1 O O O | O 1 s 0| 0 ..11/10/2045 .
381362-AL-6 .. | GTCOP 121R A2R - CDO .. ..10/26/2023 . [Paydown . 672,855 . 672,855 .. .672,839 |.. . 672,855 672,855 0 ..06/15/2034 .
38172F-AA-6 .. | GOCAP 34R AR1 - CDO ..11/06/2023 . [Paydown . 493,786 . 493,786 |.. 494,121 |.. . 493,907 493,786 0 ..03/14/2031 .
38175B-AA-2 .. | GOCAP 36 A - CDO .... ..11/06/2023 . [Paydown . 633,426 . 633,426 |.. .632,666 |.. . 634,780 .(1,354) 633,426 0 ..02/05/2031 .
38175J-AA-5 .. | GOCAP 17-R A1R - CDO ..09/15/2023 . [Various . 499,597 .500,000 |.. .500,000 |.. .500,713 (282) ..500,430 |. 0 ..10/25/2030 .
38175li-AA-6 .. | GOCAP 31 A1R - CDO . ..09/29/2023 . [Various . 1,356,398 ..1,357,328 |.. . 1,357,735 |.. ,357,325 ..1,356,923 |. 0 ..08/05/2030 .
38177G-AA-9 .. | GCTLF 2020-1 A - CDO .. ..10/20/2023 . Paydown ... 750,217 |... ... 750,217 ... 750,217 |.. 750,217 |.... L0 ..10/22/2029 .
390556-AL-2 .. | GRTLK 141R AR - CDO ... ..10/16/2023 . [ Paydown ... 123,976 |... ... 123,976 , ... 123,088 |.. 123,976 |.... L0 ..10/15/2029 .
30800L-AA-2 .. | GSTNE 19FL2 A - CMBS .. ..11/15/2023 . [Paydown .. 2,378,124 ..2,378,124|.. . 2,360,084 |.. . 2,371,150 ..2,378,124 |. 0 .0 ..09/15/2037 .
40434L-AA-3 .. ..07/11/2023 . | SWBC SECURITIES INC . 941,850 |.......... 1,000,000 |............ 997,690 .. 998,832 |.. 999,078 |.... L0 . (57,228)|.... ..06/17/2025 .
41161P-EZ-2 .. | HVMLT 2004-5 3A - CMO/RMBS .. ..12/01/2023 . [Paydown ... ...3,194 | L0 RV ..06/19/2034 .
41161V-AC-4 .. |HVMLT 2006-7 2AA - RMBS .....cooeveiiiiieieeeeens [ oo ..12/19/2023 . [Paydown ... ...28,4% |.... L0 0 ..09/19/2036 .
411707-AD-4 .. |HNGRY 2018-1 A2 = RMBS .........evvmmmmmmnnnnnnnns | veeeens ..12/20/2023 . [Paydown ... ...17,500 |.... L0 0 ..06/22/2048 .
411707-AH-5 .. | HNGRY 2020-1 A2 - ABS ..12/20/2023 . [Paydown . 37,000 |. 0 0 ..12/20/2050 .
43133J-AA-6 .. |HITR 2019-2 A1 - CDO ..02/22/2023 . Paydown ... L0 0 ..05/23/2039 .
43133K-AC-9 ...|HCOMF 1 ARR - CDO ..11/01/2023 . [Paydown ... L0 0 ..11/01/2035 .
43283A-AA-3 .. |HGVT 2017-A A - RMBS . ..10/25/2023 . [Paydown . 0 .0 ..12/26/2028 .
433674-AA-6 .. |NZES 20PLS1 A - CMO/RVBS ..12/25/2023 . [Paydown . 0 0 .. 12/25/2025 .
43730H-AA-8 .. |HMBT 2006-2 A1 - RWBS ..12/26/2023 . [Paydown . 0 0 ..12/25/2036 .
43789K-AA-0 .. |HOF 2022-1 A1 - RMBS . ..12/01/2023 . [Paydown . . . . . 0 0 ..07/25/2067 .
44040H-AA-0 .. |HORZN 2019 A - ABS .... ..12/15/2023 . [Paydown .. . 105,473 |.. . 105,472 |.. 0 .0 ..07/15/2039 .
44891A-BF-3 .. |HYUNDAI CAPITAL AMERICA . ..01/27/2023 . [Societe Generale Paris .. 1,000,000 ....998,140 L0 . (50,696)].... ..02/10/2025 .
44931A-AL-3 .. | 1CG 2015-1 A2R - CDO .. ..08/18/2023 . [Paydown ... .... 363,000 .... 291,399 L0 0. ..10/19/2028 .
44931A-AN-9 ... 1CG 2015-1 BR - CDO ... ..08/18/2023 . [Paydown . . 695,000 |.. .557,913 |.. 0 ..10/19/2028 .
45276K-AA-5 .. | IMPRL 22NQM3 A1 - RWBS .. ..12/25/2023 . [Paydown ... ... 178,764 .... 178,762 L0 ..05/25/2067 .
45276Q-AA-2 .. | IMPRL 2022-NOM5 A1 - RMBS .... ..12/01/2023 . [Paydown ... .. 195,356 .. 195,354 L0 ..08/25/2067 .
45660K-AA-9 .. | INDX 2006-AR39 A1 - RMBS ..12/14/2023 . [Various .... L0 ..02/25/2037 .
45660L-CK-3 .. | INDX 2005-AR2 1A1 - CMO/RMBS ... ..12/26/2023 . [Paydown ... L0 ..02/25/2035 .
45783N-AA-5 .. | INSTR 2021-1 A = ABS ...cceeeiiieiiiiiiiieieeeee [ e ..12/15/2023 . [Paydown .. L0 ..02/16/2054 .
450200-KM-2 .. | INTERNATIONAL BUSINESS MACHINES CORP .........[....... ..02/16/2023 . | US BANCOHP L0 ..02/00/2027 .
46592K-AC-6 .. | JPAMMT 2021-3 A3 - CMO/RMBS ..... ..12/01/2023 . [Paydown . 0 ..07/25/2051 .
466247-SE-4 .. | JPAMMT 2005-A5 1A2 - CMO/RMBS ..12/01/2023 . [Paydown . 0 ..08/25/2035 .
46627M-CY-1 .. | JPALT 2006-A1 3A1 - CMO/RMBS ..12/01/2023 . [Paydown . 0 ..03/25/2036 .
466365-AD-5 .. | JACK 221 A21 = RMBS .....evvnin [ e ..11/25/2023 . [Paydown ... L0 ..02/26/2052 .
46647P-BH-8 .. | JPMORGAN CHASE & CO ... ..07/11/2023 . [MORGAN STANLEY CO ... . . L0 ..03/13/2026 .
46651N-AA-2 .. | JOLAR 2019-1 A - ABS .. ..12/15/2023 . [Paydown ... 170,684 |.. ... 170,683 |.... L0 ..04/15/2044 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ... ..12/01/2023 . [Paydown ... . 592,277 |.. . 617,6% |.... L0 ..02/26/2052 .
46654D-AD-5 ...| JPMMT 21INV4 A2 - CMO/RMBS ..12/25/2023 . [Paydown . L (17,775)|.. ...80,851 0 ..01/25/2052 .
466540-AE-1 .. | JPMNT 221 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . 0 ..07/25/2052 .
46657B-AA-2 .. | JPMMT 23DSC2 A1 - RWBS .....oooeeeeenninnnn [ oo ..12/25/2023 . [Paydown .. L0 ..11/25/2063 .
BARCLAYS CAPITAL INC
46849L-SS-1 .. | JACKSON NATIONAL LIFE GLOBAL FUNDING .........[....... ..07/11/2023 . [FIXED INC ..evvvvviviniinns eeeeeeiieeeeeeeeeees oo, 1,968,640 |.......... 2,000,000 |......... 1,998,500 |[.......... 1,999,839 |...oooeeeeinns [V 195 |l [V 155 |oveeeiiiiiinens 0 ... 1,999,909 |..oovvvviinnnnns (VN A (31,269) ..01/30/2024 .
48669R-AA-9 .. |KCAP F3C A - CDO .... ..12/20/2023 . [Paydown ... ...368,939 |... ... 368,939 .... 359,051 . 359,007 |.. L0 ..12/20/2029 .
50188Q-AE-1 .. |LCM XIX C - CDO .. ..10/16/2023 . [Paydown . 494,000 . 494,000 |.. . 375,089 |.. . 494,000 ..494, K 0 ..07/15/2027 .
50188Q-AL-5 .. |LCM 19R BR - CDO .... ..07/17/2023 . | Paydown ... ...211,000 ... ... 211,000 .. 160,197 .211,000 .. 211 000 |.... Ol ..07/15/2027 .
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50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS ..12/22/2023 . [Paydown 942,309 .... 942,309 0 942,309 |.... L0 .. 12/24/2035 .
527288-BE-3 .. | JEFFERIES FINANCIAL GROUP INC ..10/18/2023 . [Maturity @ 100.00 . 1,000,000 |.. .986,410 |.. 0 ..1,000,000 |. 0 ..10/18/2023 .
55283A-AA-7 .. |MCA 3 A - CDO .. ..11/15/2023 . [Paydown .. 0 0 ..11/15/2035 .
55283T-AA-6 .. |MF1 2021-FL6 A - CMBS ..12/18/2023 . [Paydown . . . . 0 0 ..07/18/2036 .
55284P-AC-9 ...|MFRA 2022-NOM1 A1 - RMBS .. ..12/01/2023 . [Paydown ... ....367 638 ....366 907 0 L0 ..12/27/2066 .
55284T-AA-5 .. |MFRA 22INV1 A1 - CMO/RVBS .... ..12/01/2023 . [Paydown ... ....211,189 .... 209,151 0 L0 ..04/25/2066 .
552850-AA-0 .. |MFRA 2022-NQM2 A1 - RMBS ..12/01/2023 . [Paydown ... .. 129,581 .. 126,764 0 L0 ..05/25/2067 .
55285U-AA-1 .. |MFRA 22INV2 A1 = RMBS .......eevmmmmmnnnnnnnnnnnns [ eeeens ..12/01/2023 . [Paydown ... 0 L0 ..07/25/2057 .
58013M-FL-3 .. |MCDONALD'S CORP ......evvvvvvvvrvnnnnnnnnnnnnnnnnnns [ eeeees ..01/26/2023 .| JP Morgan . . . 0 L0 ..09/01/2025 .
585490-AC-9 ...|MELLO 22INV1 A2 - CMO/RMBS ..........ccoeeeeeess [ oeeins ..12/25/2023 . [Paydown ... .. 288,370 ... 285,486 0 L0 ..03/25/2052 .
58549R-AC-0 ...|MELLO 21MTG3 A3 - CMO/RMBS .........ccevvveeeens [ oeeens ..12/01/2023 . [Paydown ... 0 L0 ..07/25/2051 .
58550N-AC-5 ...[VELLO 21INV4 A3 ~ CMO/RUBS .......vereeeereenns | cocens ..12/01/2023 . |Paydown ... 0] 0. .. 12/25/2081 .
59020U-TC- ...[MLCC 2005-A A2 - CMO/RIBS . ..12/25/2023 . | Paydonn . 0 0 ..03/25/2030 .
610331-AA-8 .. | MCAF 2021-1 A2 - ABS ..10/23/2023 . [Paydown ... 0 L0 ..04/22/2031 .
61748H-AW-1 .. | MSM 2004-5AR 4A - CMO/RMBS ........cccoeeiiiiiis|veeens ..12/01/2023 . [Paydown ... 0 L0 ..07/25/2034 .
61772L-AJ-0 .. | MSRM 2021-2 A3 - CMO/RMBS ......ccooeveeeieienans [ oo ..12/01/2023 . [Paydown ... 0 L0 ..05/25/2051 .
61772N-AJ-6 .. | MSRM 2021-5 A3 = CMO/RMBS .......cooeveeieeeienna [ oo ..12/01/2023 . [Paydown ... . . 0 L0 ..08/25/2051 .
62046A-AA-2 .. |NPRL 161 A1 - ABS ..12/20/2023 . [Paydown ... .. 85,508 |[.. 0 L0 ..04/30/2046 .
62946A-AC-8 .. |NPRL 2017-1 A1 - ABS . ..12/20/2023 . [Paydown ... .. 93,830 [.. 0 . L0 ..10/21/2047 .
62047A-AB-9 .. |NPRL 2019-2 A2 - ABS ..12/19/2023 . [Paydown . . 537,989 .. .518,160 0 ..537 989 |. 0 ..11/19/2049 .
62047A-AF-0 .. |NPRL 2021-1 A1 - ABS .. ..05/19/2023 . [Paydown . ...10,452 |.. 10,449 0 10,452 |. 0 ..03/20/2051 .
62055M-AA-4 .. |NZES 20FHT1 A - CMO/RMBS ..12/25/2023 . [Paydown . .293,002 |.. . 293,088 0 ..203,092 |. 0 ..11/25/2025 .
62055M-AB-2 .. |NZES 21FHT1 A - CMO/RMBS ..11/25/2023 . [Paydown ... .... 156,287 . 156,284 |.. 0 L0 ..07/27/2026 .
62955M-AB-2 .. |NZES 21FHT1 A - CMO/RMBS .. ..12/25/2023 . [Paydown ... ... 186,452 . . 186,449 |.. 0 L0 ..07/27/2026 .
629550-AA-2 .. |NZES 21FNT2 A - ABS ..12/25/2023 . [Paydown .. .. 319,786 ... 319,784 319,784 |.. 0 L0 ..05/25/2026 .
BARCLAYS CAPITAL INC
637432-NL-5 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |[....... ..02/28/2023 . [FIXED INC .. .... 1,000,000 ....908,050 999,716 |.. L0 L0 ..02/07/2024 .
64016N-AA-5 .. |NBLY 211 A2 = ABS .....cevvvvivieiiiiiiiiiiiinnnens [ eeeeeen e 1073072023 . |Paydown ....ooeeeeeeeeeiiiis [ e 8750 | 8,750 [cevvvvvnnnnnnne 7,314 0. L0 ..04/30/2051 .
64830Y-AC-1 .. |NZES 2021-FNT1 A - CMO/RMBS ..........ccceeeeess [ oo ..12/25/2023 . [Paydown ... .. 212,430 ...212,428 L0 L0 ..03/25/2026 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... 0. L0 ..07/25/2062 .
67181D-AA-9 .. | OAKIG 2020-1 A1 - OMBS .......ooeeeeeeeeeeieeenns [ oeeens ..12/20/2023 . [Paydown ... L0 L0 ..11/21/2050 .
67181D-AB-7 .. | OAKIG 2020-1 A2 - CMBS ..12/20/2023 . [Paydown . L0 0 ..11/21/2050 .
67190A-AA-4 .. | OAKIG 2021-1 A1 - ABS ..12/20/2023 . [Paydown . L0 0 ..01/20/2051 .
67190A-AB-2 .. | OAKIG 2021-1 A2 - ABS ... ..12/20/2023 . [Paydown . . . . L0 . 0 ..01/20/2051 .
67448X-AA-4 .. | 0BX 2021-J3 A1 - CMO/RWBS . ..12/01/2023 . [Paydown . . 128,935 |.. 130 647 |.. L0 .(1,512) 0 ..10/25/2051 .
67648B-AE-2 .. | BVINV 22INV1 A5 - CMO/RMBS ..12/25/2023 . [Paydown . . 461,947 |.. .400,883 |.. L0 .61,064 0 .. 12/26/2052 .
69120L-AA-1 .. | ORTF 201 A - CDO ..08/23/2023 . [Paydown ... .. 3,000,000 L0 L0 ..01/15/2031 .
69359Y-AC-1 .. | PMTLT 2021-INV1 A3 = CMO/RMBS ......cccceeicccc|veeenns ..12/01/2023 . [Paydown ... 0. L0 ..07/25/2051 .
693684-AA-0 .. | PSMC 2020-1 A1 - CMO/RWBS .... ..12/01/2023 . [Paydown . L0 0 ..01/25/2050 .
69374X-AA-8 .. |PSMC 2019-2 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . L0 0 ..10/25/2049 .
69375B-AA-5 .. | PSMC 2019-3 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . L0 0 ..11/26/2049 .
69377C-AA-1 .. | PRKCM 2022-AFC1 A1A - RMBS .. ..12/01/2023 . [Paydown ... .. 0. L0 ..04/25/2057 .
69506Y-SC-4 .. |PACIFIC WESTERN BANK ......cooviiiiiiiiiiiiiiiin [ eeees ..03/22/2023 . [ GOLDMAN ... .. 1,600,000 |......... 1,600,000 |......... 1,600,000 |.. L0 L0 (640,000) ..05/01/2031 .
69546M-AA-5 .. |PAID 221 A - ABS ..09/29/2023 . [Various .... 1,410,823 |......... 1,410,828 |......... 1,410,823 |.. 0. L0 . (14,132) ..10/15/2029 .
69547M-AA-4 .. |PAID 223 A - ABS .... ..12/15/2023 . [Paydown ... ... 532,834 .... 532,834 . 532,834 |.. L0 L0 ..03/15/2030 .
701630-AE-8 .. |PARLI 2R AR - CDO ... ..10/20/2023 . [Paydown . . 237,826 |.. . 237,826 |.. . 237,826 L0 0 ..10/20/2031 .
72353P-AA-4 ...|PIONEER AIRCRAFT FINANCE LTD - ABS . ..12/15/2023 . [Paydown .. .. 36,794 |.. 0. L0 ..06/15/2044 .
TORONTO DOMINION BANK
741530-CL-1 .. | PRICOA GLOBAL FUNDING | ........cevvveereeeeennns [ oeeens ..03/14/2023 . | LONDON .... 2,000,000 , ..1,099,951 |.. ..00/23/2024 .
742738-AB-9 .. |PRIT CORE REALTY HOLDINGS LLC ....covvvvveeeenecfeenns ..02/14/2023 . | Maturity @ 100.00 .. 1,000,000]......... 1,000,000 . 1,000,000 |.. ..02/14/2023 .
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74331U-AA-6 .. |PROG 22SFR3 A - CMBS .. ..11/17/2023 . [Paydown ... 0 L. 2,476 ... L0 RV 0 ..04/19/2039 .
74331U-AA-6 .. | PROG 22SFR3 A - CMBS .. ..12/17/2023 . [Paydown . L0 14,077 |. 0 .0 .0 ..04/19/2039 .
743320-AA-1 .. | PROG 2019-SFR3 A - CMBS . ..12/01/2023 . [Paydown . L0 .9,686 |. 0 .0 .0 ..09/17/2036 .
T4387L-AC-5 .. |PFMT 2019-1 A2 - CMO/RMBS .......oovvvvvrreeennnc | eeeens ..12/01/2023 . [Paydown .. 0 ...34,086 |.... L0 0 0 .. 12/27/2049 .
TORONTO DOMINION BANK
744320-CH-6 ...|PRUDENTIAL FINANCIAL INC ..oooovviiiiiiiiiieieiss [ oo ..02/16/2023 . [LONDON .....ovvvvvvvenvnnnns fooveeeeeeeeeeeeeeeens Joeeeeennn...905,780 | 1,000,000 |............ 995,720 [ouvvvennneee 997,753 |.ooeeeeiiies 0 e 104 [ O 104 0 [, 997,787 |oooeeeeiiiins (VN A (92,007)f......... (92,007)f.cvvvevennnnes 6,708 |..03/10/2026 .
749357-AA-7 .. |RCKT 191 A1 = CMO/RMBS .........evvvmmmmmmnnnnnnns | veeeens ..12/01/2023 . [Paydown ... ...15,032 .. 15,379 |.. L0 ...15,032 |.... L0 L0 f.. ..09/27/2049 .
749384-AA-1 .. |RCKT 2021-5 A1 - CMO/RMBS ........oooeeeeeenneini | oeeens .12/01/2023 . [Paydown ... ... 113,221 . 113,052 |.. 0. .. 113,221 L0 ..11/27/2051 .
74938F-AA-6 .. |RCKT 2022-1 A1 - CMO/RMBS ...........cooeeeeeeinn [ oeeens ..12/01/2023 . [Paydown ... .... 235,012 . 229,966 |.. L0 L0 ..01/25/2052 .
74938N-AB-7 .. |RCKT 222 A2 - CMO/RMBS ......cooovveieeieeeennnens [ e s 12/01/2023 . | Paydown .... .... 104,518 0. L0 ..03/25/2052 .
T4939K-AA-4 .. |RCKT 2021-6 A1 - CMO/RWBS .... ..12/25/2023 . [Paydown ... .. 139,660 L0 L0 ..12/26/2051 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS ..12/25/2023 . [Paydown ... 0. L0 ..10/25/2063 .
T4969T-AA-8 .. |RBIT 2021-HB1 A - RMBS .....cccoeii [ e ..12/25/2023 . [Paydown ... .... 658,147 ....658,146 L0 L0 ..11/25/2031 .
T4969V-AA-3 .. |RPIT 212 A - CMO/RMBS ..12/25/2023 . [Paydown . .. 96,907 |.. .. 95,846 |.. L0 0 ..09/25/2061 .
TA969X-AA-9 .. |RPIT 221 A - CMO/RMBS ... ..12/25/2023 . [Paydown . L0 0 ..01/25/2062 .
74978B-AA-6 .. | RAAC 2007-RP3 A - CMO/RMBS ..12/26/2023 . [Paydown . L0 0 ..10/25/2046 .
74981C-AA-9 .. |RUN 22NQW1 A1 - CMO/RMBS .. ..12/25/2023 . [Paydown . L0 0 ..03/25/2067 .
75115B-AC-3 .. |RALI 2006-QA5 2A1 - CMO/RMBS ..12/01/2023 . [Paydown . L0 0 ..07/25/2036 .
75400J-AA-5 .. |RATE 21J1 A1 - CMO/RMBS ..12/01/2023 . [Paydown ... L0 L0 ..07/25/2051 .
75400X-AA-4 .. |RATE 21HB1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0. L0 .. 12/25/2051 .
75575A-AA-2 .. |RCMT 2023-FL12 A - CMBS ... ..12/26/2023 . [Paydown ... L0 L0 ..05/25/2038 .
76042E-AA-7 .. |REPS 2020-A A - ABS ..12/20/2023 . [Paydown ... 0. L0 ..11/20/2030 .
76110W-SZ-0 .. |RASC 2003-KS7 Al5 - RWBS .. ..12/01/2023 . [Paydown ... L0 L0 ..09/25/2033 .
761118-FM-5 .. |RALI 2005-QA9 N41 - CMO/RMBS ..........evvvevens | eeeens ..12/01/2023 . [Paydown ... 0. L0 ..08/25/2035 .
76112B-NM-8 .. | GMACM 2005-AA1 1A1 - CMO/RMBS . ..12/01/2023 . [Paydown . L0 0 ..05/18/2035 .
76971E-AA-2 .. |RBIT 20HB1 A1 - ABS ..12/25/2023 . [Paydown . L0 0 ..10/25/2050 .
78433X-AA-8 .. | SALTT 211 AA - ABS . ..12/15/2023 . [Paydown . L0 0 ..02/28/2033 .
78434K-AA-5 .. | SGR 222 A1 - CMO/RMBS ..12/01/2023 . [Paydown . . . . . L0 0 ..08/25/2062 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2023 . [Paydown . . 512,892 .. .512 79 |.. . 512,859 L0 0 ..02/15/2036 .
803169-A0-4 .. | SRANC 3R AFR - CDO .. ..12/22/2023 . [Paydown . . 736,636 |.. . 736,636 |.. . 736,681 L0 0 ..06/24/2030 .
81742L-AA-4 .. |SEQI 1 A - CDO .... ..10/15/2023 . [ Paydown ... .. 573,612 ...573,612 L0 L0 ..04/15/2031 .
81743A-AA-7 .. | SEMT 2019-5 A1 — CMO/RMBS ......coovvvveernneenns | eeeens ..12/01/2023 . [Paydown ... 0. L0 .. 12/27/2049 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RMBS .......coovvvverrennens|veeens .12/01/2023 . [Paydown ... L0 L0 ..11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RUBS ......coovvvvvvreneenns|eeeens ..12/01/2023 . [Paydown ... 0. L0 ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 — CMO/RMBS ........eevvvvvvvvvnnns [ eeeens ..12/01/2023 . [Paydown ... L0 L0 ..02/25/2050 .
81748T-AA-1 .. | SEMT 2021-7 A1 — CMO/RMBS .......cevvvvvvvvvenans | eeeens ..12/01/2023 . [Paydown ... 0. L0 ..11/27/2051 .
81749C-AA-7 .. | SEMT 2022-1 A1 - CMO/RMBS ........oovvvvvrreennns|veeens ..12/01/2023 . [Paydown ... L0 L0 ..02/26/2052 .
81761T-AE-5 .. | SERV 2021-1 A21 - RMBS .. ..10/30/2023 . Paydown ... 0. L0 ..07/31/2051 .
817743-AA-5 .. | SPRO 2019-1 A2 - ABS .. ..10/25/2023 . [Paydown . L0 0 ..10/25/2049 .
817743-AE-7 .. | SPRO 2021-1 A2 - RMBS ..10/25/2023 . [Paydown . L0 0 ..04/25/2051 .
83404R-AB-4 .. | SOFI 2018-B A2F - ABS ..12/25/2023 . [Paydown . L0 0 ..08/25/2047 .
83546D-AL-2 .. | SONIC 2020-1 A21 - RWBS . ..12/20/2023 . [Paydown ... 0. L0 ..01/20/2050 .
83546D-AN-0 .. | SONIC CAPITAL LLC - ABS ... ..12/20/2023 . [Paydown ... L0 L0 ..01/20/2050 .
83546D-AN-8 .. | SONIC 2021-1 A21 - ABS . ..12/20/2023 . [Paydown ... 0. L0 ..08/21/2051 .
84858D-AA-6 .. | SPIRIT AIRLINES CLASS A PASS THROUGH CER ....[....... ..10/01/2023 . [Paydown ... L0 . L0 ..10/01/2029 .
85208N-AD-2 .. | SPRNTS 1A1 - RWBS ........ ..12/20/2023 . [Paydown . .750,000 |.. . 750,000 |.. , L0 . 750,000 |. 0 ..09/20/2029 .
85326W-AA-6 .. | STANDARD CHARTERED PLC ..01/31/2023 . [ GOLDMAN . . 1,000,000 |.. .999,990 |.. 1 000,023 L0 ..1,000,024 |. 0 ..01/30/2026 .
85572R-AA-7 .. | STARR 2018-1 A - ABS . ..12/15/2023 . [Paydown . 80,141 L0 ...80,479 |. 0 ..05/15/2043 .
86212V-AA-2 .. | STR 2016-1 A1 - ABS ... . ..12/20/2023 . [Paydown ... ...22,528 |.. 0 K ... 22,528 |.... L0 ..10/22/2046 .
863579-C3-0 .. | SARM 2005-21 6A3 — CMO/RMBS .........ccccoeeees [oeeenns ..12/01/2023 . |Paydown .....ooevvvvvvieeeeienennnnnneeeeeeeens o 5,082 i 5,029 e 4,416 4,870 [convnnnnnnnnnees 0o 161 [ O 161 o 0 e, 5,082 [ccinnnnnnnees 0 .. 11/25/2035 .
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863579-UU-0 .. | SARM 2005-15 4A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... , , .. 24,145 |.. L0 ... 24,444 .. L0 ..07/25/2035 .
863587-AE-1 .. | SAIL 2006-3 A5 - RMBS ... ..12/13/2023 . [Various . 202,406 |.. 174,575 |.. . 195,041 L0 0 )|- ..06/25/2036 .
86358R-DX-2 .. | SASC 2001-SB1 A5 - RMBS . ..12/01/2023 . [Paydown . .. 17,608 |.. .. 16,491 |.. 16,778 L0 0 ..08/25/2031 .
86363B-AA-3 .. | SASC 2007-RM1 A1 - CMO/RWBS . ..03/27/2023 . [Paydown . . 388,407 |.. . 367,044 |.. . 369,010 L0 0 ..05/25/2047 .
872225-AD-9 ...| TBI 2006-5 A3 - RWBS ..12/01/2023 . [Various .... .... 283,552 .... 227,468 . 220,467 |.. L0 L0 ..11/25/2036 .
87244C-AJ-5 ...[ CHIMIL 1 AR = CD0 ..evoeeecececeiceeceies | e ..10/20/2023 . |Paydown ... .... 168,976 ... 169,032 169,017 |.. 0. 0. ..10/21/2030 .
87267C-AA-6 .. [TRP 211 A - ABS ... ..12/17/2023 . | Paydonn . . 142,398 |.. 129,790 |.. .130,148 0 0 ..06/19/2051 .
87267J-AA-1 .. | TFINS 2018-2 A1 - CDO ..10/02/2023 . [ Paydown . . 292,504 |.. . 283,337 |.. . 283,316 L0 0 ..09/30/2039 .
87342R-AC-8 .. |BELL 2016-1 A23 - RMBS ..08/25/2023 . Paydown . 11,163 L0 0 ..05/25/2046 .
87342R-AG-9 .. | BELL 2021-1 A21 - RMBS ..08/25/2023 . [Paydown . 12,366 L0 0 ..08/25/2051 .
87342R-AH-7 .. | BELL 2021-1 A22 - RMBS .. ..08/25/2023 . Paydown .. L0 0 ..08/25/2051 .
874060-AT-3 .. | TAKEDA PHARMACEUTICAL CO LTD .. 11/27/2023 . [Maturity @ 100.00 .. 0. L0 ..11/26/2023 .
881561-VY-7 .. | TNTS 2005-12ALT AF4 - RMBS .. ..12/01/2023 . [Paydown ... L0 L0 ..07/25/2036 .
88156E-AB-2 .. | TMTS 2006-17HE AB1 - RMBS .... ..12/13/2023 . [Various .... 0. L0 )| . ..01/25/2038 .
KEYBANK CAPITAL MARKETS
882508-BB-9 .. | TEXAS INSTRUVENTS INC ..07/11/2023 .| INC . ..2,625,000 |.. . 2,604,814 |.. . 2,621,381 L0 ..2,622,430 |. 0 ,485)|. ..05/15/2024 .
88315L-AS-7 .. [THCL 2021-3 A - ABS ..12/20/2023 . | Paydonn . ..80,000 |.. ..78,800 |.. .. 78,89 0 ...80,000 |- 0 0. ..08/20/2046 .
88603U-AA-7 .. | THRST 2021 A - ABS . ..12/15/2023 . [Paydown . . 167,627 |.. .167,621 |.. . 167,625 L0 . 167,627 |. 0 ..07/16/2040 .
886061I-AA-0 .. | TBOLT 2017 A - ABS .... ..12/15/2023 . [Paydown ... ... 304,808 .. 292,302 . 148,59 |.. L0 ..304,808 |.... L0 ..05/17/2032 .
88731E-AF-7 .. | TIME WARNER CABLE ENTERPRISES LLC .. ..03/15/2023 . [Maturity @ 100.00 500,000 |......cc... 634,245 .... 504,006 |[.. 0. .... 500,000 |.... L0 ..03/15/2023 .
89236T-GL-3 .. | TOYOTA MOTOR CREDIT CORP ..07/11/2023 . [US BANCORP . veeeeen. 2,000,000 ). 1,998,200 ..1,099,426 |.. L0 .. 1,999,554 |.... L0 . (80,454)].... ..10/07/2024 .
89412K-AA-8 .. | TRAP XI A1 - CDO ..10/10/2023 . [ Paydown ... L4742 , , .. 49,162 |.. 0. ....(2,021))... L0 .0 . ..10/10/2041 .
89656C-AA-1 .. | TRL 2010-1 NTS - ABS . ..12/16/2023 . [Paydown . 123,703 130,275 . 128,323 L0 .(4,621) 0 .0 ..10/16/2040 .
89656G-AA-2 .. | TRL 211 A - ABS .. ..12/19/2023 . [Paydown . 81,255 .. ..81,248 |.. 81,249 L0 0 .0 ..07/19/2051 .
89656R-AA-8 .. | TRL 221 A - ABS .. ..12/19/2023 . [Paydown . .. 69,118 .. ..69,115 |.. 69,115 L0 0 .0 ..05/19/2052 .
89657A-AC-0 .. | TRL 2020-1 A - ABS . ..12/17/2023 . [Paydown . . 168,658 |.. .168,617 |.. . 168,626 L0 0 .0 ..10/17/2050 .
89657B-AB-0 .. | TRL 2019-2 A1 - ABS ..12/17/2023 . [Paydown . .289,242 .. .289,174 |.. . 289,198 L0 0 .0 ..10/18/2049 .
89683L-AA-8 .. | TRP 212 A - CMO/RMBS .. ..12/17/2023 . [Paydown ... 79,783 .. 79,751 |.. 0. L0 .0 . ..06/20/2051 .
89820X-AA-6 .. | TFINS 2020-2 A1 - CDO ... ..07/15/2023 . [Paydown ... .... 164,628 .... 164,628 . 164,628 |.. L0 L0 .0 . ..07/15/2041 .
89821J-AA-6 .. | TFINS 2019-1 A1 - CDO ..11/02/2023 . [Paydown . . 362,354 |.. . 362,192 |.. . 352,257 L0 0 .0 ..02/02/2039 .
89822P-AA-1 .. | TFINS 201 A1 - CDO . ..10/16/2023 . [Paydown . . 164,997 |.. . 164,997 |.. . 164,997 L0 0 .0 ..04/16/2040 .
903520-AD-6 .. | STEAM 2021-1 A - ABS . ..12/28/2023 . [Paydown . . 119,758 |.. . 116,613 |.. . 116,960 L0 0 .0 ..02/28/2051 .
90354T-AC-3 ...| UM 2021-INV2 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . 137,027 |.. . 132,831 |.. . 132,673 L0 0 .0 ..09/25/2051 .
90355R-AC-6 ...| UM 21INV3 A3 - CMO/RVBS .. ..12/01/2023 . [Paydown . . 154,236 |.. . 149,392 |.. L0 K 0 .0 ..11/25/2051 .
904764-AX-5 .. |UNILEVER CAPITAL CORP ..03/22/2023 . | JP Morgan .. ..4,050,000 ,009,784 L0 4 043 0% |.... L0 (92 847) ..05/05/2024 .
904764-BB~2 .. |UNILEVER CAPITAL CORP ......covvvvvvviiiiiiiinnnns [ eeeens ..11/17/2023 . [US BANCORP ... ..3,000,000 |......... 2,971,020 0. ..2,993,988 |.... L0 . (71,928)].... ..03/22/2025 .
909319-AA-3 .. |UNITED AIRLINES PASS THROUGH TRUST 2013 .....[....... ..08/15/2023 . [ Paydown L0 ...49,8%6 |.... L0 .. ..02/15/2027 .
91824N-AC-6 .. |UIM 211 A3 = CMO/RMBS ........evvvvmmmnnnnninnnnns [ eeeens ..12/01/2023 . [Paydown ... 0. ..137,575 |.... L0 .0 . ..08/25/2051 .
92257C-AA-8 .. |VCC 2019-1 A - OMBS .....ooeeeeeeeenennn [ ..12/01/2023 . [Paydown ... L0 ...60,976 |.... L0 .0 . ..03/25/2049 .
922581-AA-3 .. |VCC 233 A - RMBS ....oooeeeiriiiiii ..08/25/2023 . Paydown ... 0. 0. ...15,365 |.... L0 .0 . ..08/25/2053 .
922581-AA-3 .. | VCC 233 A - CMBS . ..12/01/2023 . [Paydown . . 205,692 |.. . 205,658 |.. ....0 L0 ..205,692 |. 0 .0 ..08/25/2053 .
92258X-AA-1 .. | VCC 2022-1 A - CMBS ..12/01/2023 . [Paydown . . 178,286 |.. 177,065 |.. 77,077 L0 . 178,286 |. 0 .0 ..02/26/2052 .
92250K-AA-8 .. | VCC 2022-4 A - CMBS ... ..12/01/2023 . [Paydown . . 108,133 |.. .108,109 |.. .108,108 L0 0 .0 ..08/26/2052 .
92259L-AB-4 ...|VCC 2020-1 AFX - CMBS ..12/01/2023 . [Paydown . 177,665 |.. 177,663 |.. . 177,604 L0 0 .0 ..02/25/2050 .
92259T-AA-9 ...|VCC 2021-1 A - CMBS ... ..12/01/2023 . [Paydown . . 154,688 |.. . 154,675 |.. . 154,669 L0 0 .0 ..05/25/2051 .
92259U-AA-6 ...|VCC 2022-2 A = CMBS ......eevvvvvvmnnnnnnnnnnnnnnns [ ceeeen e 12/01/2023 . | Paydown .... .... 307,658 .... 307,604 0. . L0 .0 . ..04/25/2052 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ............cceeeeees [ oeeeins ..12/01/2023 . [Paydown ... ... 166,605 .... 162,986 L0 .. 166,605 |.... L0 .0 . ..11/26/2066 .
92538N-AA-5 ...| VERUS 2022-4 A1 - CMO/RMBS .........eeevveumuunne|oeenen e 12/01/2023 . | Paydown .... ... 177,891 ....177,890 0. L0 .0 . ..04/25/2067 .
92538U-AA-9 ...| VERUS 2022-3 A1 - CMO/RMBS ..........eevvvvmuuuns|onnennn ..12/01/2023 . [Paydown ... .. 298,234 ... 297,451 0 L0 .0 . ..02/25/2067 .
92539N-AA-4 ...| VERUS 2022-7 A1 - CMO/RMBS .........ccccoeeeeeesfoeenns ..12/01/2023 . | Paydown ... 0. 0. .0 .. ..07/25/2067 .
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92838C-AA-6 .. | VISIO 221 A1 - RMBS ..12/01/2023 . [Paydown ... ...260,825 |... .. 260,825 .... 260,822 ..08/27/2057 .
92022F-3N-6 ...| WAMU 2005-AR12 1A8 - CMO/RMBS . ..12/01/2023 . [Various . .95,281 . 104,007 |.. ..10/25/2035 .
92990G-AJ-2 ...| WAMU 2007-HY5 3A1 - CMO/RMBS ..12/01/2023 . [Paydown . .21,016 ..05/26/2037 .
933636-AA-0 .. | WAMU 2007-HY4 1A1 - CMO/RWBS ..12/01/2023 . [Paydown . .16,187 ..04/25/2037 .
93363P-AC-4 ...| WAMU 2006-AR14 1A3 - CMO/RMBS . ..12/01/2023 . [Paydown ... ... 35,446 |... ..11/25/2036 .
9309336-X9-9 ...| WAMU 2005-AR1 A2B - CMO/RMBS ... ..12/25/2023 . [Paydown ... ....30,104 |... ..01/25/2045 .
94354K-AA-8 .. | WAAV 2019-1 A - ABS ..12/15/2023 . [Paydown ... ... 76,402 ... ..09/15/2044 .
94945P-AA-3 ... | WLKRG 2017-A A = RUBS .....coovvvvvrrriiiinnninnnn [ e ..04/17/2023 . [Paydown ... ..06/15/2033 .
94984D-AC-8 ...| WIFMBS 2006-AR13 A3 - CMO/RMBS ........cccceeees|veeenn ..12/01/2023 . [Paydown ... ..09/25/2036 .
95002F-AA-2 .. | WIFMBS 2019-4 A1 - CMO/RWBS .. ..12/01/2023 . [Paydown ... ..09/27/2049 .
95002K-AA-1 .. | IFMBS 2020-1 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown ... .. 12/27/2049 .
95003H-AA-7 .. | WIFMBS 2022-1 A1 - CMO/RWBS .. ..12/01/2023 . [Paydown ... ..08/25/2051 .
95003L-AA-8 .. | IFCM 2021-SAVE A - CMBS ..09/15/2023 . [Paydown . ..02/15/2040 .
95058X-AE-8 .. |WIEN 2018-1 A22 - RMBS ..12/15/2023 . [Paydown . ..03/16/2048 .
95058X-AG-3 .. | WiEN 2019-1 A21 - RMBS ..12/15/2023 . [Paydown . ..06/15/2049 .
95058X-AK-4 .. |WiEN 211 A2 - RMBS . ..12/15/2023 . [Paydown ... . .13 . ..06/15/2051 .
957638-AD-1 .. | WESTERN ALLIANCE BANCORP ..........cceeeeiieeenss [ eeeens ..03/28/2023 . [ GOLDMAN ... ,000 000 . 1,000,000 ,000,000 |.... ..06/15/2031 .
96033E-AA-6 .. | WIESTR 231 A - RWBS ..12/01/2023 . [Paydown ... 209,665 299,657 |.... ..12/21/2037 .
96034J-AA-4 .. |WIESTR 2022-1 A - RMBS ... ..12/01/2023 . [Paydown ... ... 263,627 ..253,627 |.... ..08/20/2036 .
96034J-AB-2 .. |WIESTR 2022-1 B - RMBS ... ..12/01/2023 . [Paydown ... . . .. 126,813 . . ..126,813 |.... ..08/20/2036 .
96034L-AA-9 .. | WIESTR 2020-1 A - RMBS . ..12/01/2023 . [ Paydown 308,634 |... 308,634 .... 308,556 |.. 308,634 |.... ..03/20/2034 .
96524V-A*-7 .. |WHITEHORSE FINANCE, INC. ...ccoovivviiiiiiieiniss [ oo ..08/07/2023 . [Maturity @ 100.00 .. ..1,000,000 |... ,000,000 . 1,000,000 |[.. ,000,000 |.... ..08/07/2023 .
97064F-AA-3 .. | WIESTF 2020-A A - ABS .... ..12/15/2023 . [Paydown ... ....97,718 ... L 97,715 .. ..03/15/2045 .
97064G-AA-1 .. |WIESTF 2021-A A - ABS . ..12/15/2023 . [Paydown . . 70,29 70,293 ..05/15/2046 .
974153-AB-4 .. | WISTOP 201 A2 - RMBS ... ..06/05/2023 . Paydown . .10,000 .. 10, .. ..9,539 ..12/05/2050 .
98877G-AQ-1 .. | ZCCP 2019-1 A1R - CDO ..10/16/2023 . [Paydown . 213,727 .213 721 |.. s 213,721 .13, K ..07/16/2031 .
98878C-AA-4 .. | ZCCP 181 A1 - CDO ..11/21/2023 . [Various .... .1,979,741 ... ..1,979,602|......... 1 979,602 . 1,979,602 |.. 1,979,602 |.... ..01/16/2031 .
98878C-AC-0 .. | ZCCP 181 A2 - CDO ... ..10/16/2023 . [ Paydown ... .. 295,860 ... 201,052 0294,555 | 0 e 1,805 | 0 [, 1,305 |... . ..01/16/2031 .
98920M-AA-0 .. | ZAXBY 211 A2 - ABS . .. ..10/30/2023 . | Paydown .. .22, , . .. 10,000 |.. 1 P R, 1,852 |... ...22,500 |.... ..07/31/2051 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unafflllated) 144 092,059 147,736,203 145,207,663 143,588,029 1, 140 570 9 1,200,542 146,962, 267 XXX
02639D-AM-8 .. | AMERICAN GREETINGS CORPORATION - TERM LO ....[....... .. 1173072023 . [Direct ..ooooeeeiiieeieeii e | 15,000 o 15,000 fonniiiiiiinnn 14,550 [0 e O [ 3 e O 3 0 15,000 0 ..04/06/2028 .
24736C-BS-2 ...| SKYMILES IP LTD. (DELTA AIR LINES, INC.) ... [....... ..10/20/2023 . [Direct ... L0 L0 ..10/20/2027 .
35180Y-AJ-2 .. | FRANCHISE GROUP, INC. - THIRD AMENDMENT .....[....... ..12/29/2023 . [Direct ... .0 L0 ..03/10/2026 .
46589U-AE-5 .. | ZEST ACQUISITION CORP. - TERM LOAN .......eeew |oeeeenn ..12/29/2023 . [Direct ... L0 L0 ..02/08/2028 .
84771#-AB-3 .. | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ... [....... ..12/29/2023 . [Direct ... . .54 | .19 ). .. .. .0 Ol ..01/22/2027 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 312 586 312,586 309,210 217,703 54 438 0 492 0 312 586 0 XXX
2509999997. Total - Bonds - Part 4 179,359,661 182,857,377 183,181,772 179,501, 143 60,035 977,778 9 1,037,803 0 182,868,983 0 (3,509,322) (8,509,322) 4,621,257
2509999998. Total - Bonds - Part 5 6,328,720 6,331,000 6,315,393 0 0 13,328 0 13,328 0 6,328,720 0 0 0 96,056
2509999999. Total - Bonds 185,688, 381 189, 188,377 189,497, 165 179,501, 143 60,035 991,105 9 1,051,131 0 189,197,703 0 (3,509,322) (8,509,322) 4,717,313
369604-B0-5 ...|GENERAL ELECTRIC CO ... ..09/15/2023 . [Call @ 100.00 .. .644,000.000 |... 644,000 [...ovvvnnennnnnee 0.00 |....uuneeee 650,440 |............ 638,365 |............ 5,635 |ooeeeiiiiii 0 i O e 5,63 |... L0 644,000 |.... L0 RV ....25,018 [...
949746-55-6 ... | WELLS FARGO & CO ....... ..09/15/2023 .| Call @ 25.00 ... ..40,000.000 |......... 1,000,000 |......cvvvvneees 0.00]......... 1,000,000 ...86,200 |.... ...85,200 |... ..0].......1,000,000 |.... Ol 0. .. 43,876 |...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,644,000 XXX 1,650,440 1,553,165 90,835 0 0 90,835 0 1,644,000 0 0 0 69,793 XXX
4509999997. Total - Preferred Stocks - Part 4 1,644,000 XXX 1,650,440 1,563, 165 90,835 0 0 90,835 0 1,644,000 0 0 0 69,793 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 1,644,000 XXX 1,650,440 1,563, 165 90,835 0 0 90,835 0 1,644,000 0 0 0 69,793 XXX
‘ Strategas Securities
041356-20-5 ... | ARLINGTON ASSET INVESTMENT CL A REIT ........ |..eeee .. 08/08/2023 . [LLC ...ovvvvvennnnnnnnininnnsfovnnnns 68,000.000 |............ 306,322 |..oeeiiiiiiiiiiiiiiins i, 129,531 |............ 199,240 |.......... (48,825))......ccceennnns [\ P [V (48,825) [.oooeennnnn [ 150,415 |...oooeeennnns [ 155,907 |......... 155,907 [ouevvveennnnnnnnnnns {0 PN
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WOLFE TRAHAN SECURITIES
06738E-20~4 ...|BARCLAYS ADR REP 4 ORD .......ccooeviiiiiiiinennns [V L 1172772023 L[ | 35,500.000 |[....eenn 251,725 |eeeeieiiiiiiiiiiiiies [ 177,855 |............ 276,900 |.......... (99,045)[...ccnnnns (1 PO [V F, (99,045) [ [N . 177,885 |oovvveiiiieenns (VN F, 73,870 [o.eeneneee 73,870 |.ccoeeennnns 18,178 |oeeeeees et
Strategas Securities
163851-10-8 ... | CHEMOURS ORD ..08/00/2023 . [LLC ..oovvvvviiiiiiiiiiiiieis oo 1,100.000 ... 39,671 ... 7,700 |.... (25,982) . (25,982) |.eeeeiieis (VN F 7,700
876030-10-7 ...| TAPESTRY ORD ..02/02/2023 . 15,000.000 ...706,005 ... 475,410 |... (95,790), ..(95,790) 475,410
90187B-80-4 ...| THO HARBORS INVESTMENT ORD ........ecevvvvvvvvnns | eeeeenn ..11/27/2023 . [LLC 13,814.000 ...188,002 210,525 |.... 217,847 |..eveneene (7,321), L (721) | [N FRRR 210,525 )
D18190-89-8 ...| DEUTSCHE BANK N ORD eeeee [ 1172772023 . | Various . ..12,646.000 |.. . 103,065 .. 145,682 |... .(42,617)|.. 42,617) ... .
G30401-10-6 ...| ENDO INTERNATIONAL ORD C...... ..07/14/2023 |PIPR ...oooeeeeiiieeieeeeens o 31,500.000 ...(1,679) )
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,644,264 XXX 1,104,638 1,446,781 (318,765), 0 2,495 (321,269) 0 1,125,522 0 518,742 518,742 46,840 XXX
5989999997. Total - Common Stocks - Part 4 1,644,264 XXX 1,104,638 1,446,781 (318,765), 0 2,495 (321,259) 0 1,125,522 0 518,742 518,742 46,840 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 1,644,264 XXX 1,104,638 1,446,781 (318,765), 0 2,495 (321,259) 0 1,125,522 0 518,742 518,742 46,840 XXX
5999999999. Total - Preferred and Common Stocks 3,288,264 XXX 2,755,078 2,999,946 (227,930) 0 2,495 (230,424) 0 2,769,522 0 518,742 518,742 116,633 XXX
6009999999 - Totals 188,976,645 XXX 192,252,242 182,501,089 (167,895), 991,105 2,504 820,707 0 191,967,224 0 (2,990,580) (2,990,580) 4,833,946 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
05492K-AC-3 ...[BDS 2019-FL4 AS - CDO .......ccvvvuurrrnnnne [CRR—. ..02/01/2023 .| Amherst Securities Group LLC .. |..05/17/2023 .|Paydown .........ccevvvuunnes fouvennnnns 5,331,000 |....... 5,317,673 |....... 5,331,000 |......... 5,331,000 |oeeeunniiiiinnnns (U FO 13,328 |.evveiiiiiiinnn (U PO 13,328 |.oevvviiees [V O [ R [ (VN 96,06 |........... 13,896
Wells Fargo Securities,

491674-BN-6 .. [KENTUCKY UTILITIES CO ...eevvvnnvvvvinnnnnns feennnnn ..03/09/2023 .| WELLS FARGO SECURITIES LLC ..... ..03/09/2023 .|LLC ....... g ............................ 1,000,000 |.......... 997,720 |.......... 997,720 |............ 997,720 |eevunniiiiinnnnn [ U PO [0 PO [ U P [ [ o [ . [ U PO [ PO [ U P 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,331,000 6,315,393 6,328,720 6,328,720 0 13,328 0 13,328 0 0 0 0 96,056 13,89
2509999998. Total - Bonds 6,331,000 6,315,393 6,328,720 6,328,720 0 13,328 0 13,328 0 0 0 0 96,056 13,8%
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

6,315,393 6,328,720

6,328,720
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC Goodwill Included in
CUSIP Controlled Company ID Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX XXX
63655#-10-2 NATIONAL INTERSTATE INS CO OF HAWAII 11051 99-0345306 ....500,000.000 ... 100.0
89684#-10-2 TRIUMPHE CASUALTY CO 95-3623282 ... . .. 75,000.000 |. ..100.0
922068-10-7 .......... VANLINER INS €0 .ttt snenesnsnssnenenenes | wenennenessesennsnenens |oonsnees 21172 aevvenns 86-0114294 ... oo 8Bl 0. 228,917,807 [ 0 o 0 i 3,000.000 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 0 0 XXX
89391#-10-6 ........... [ TRANSPROTECTION SVCS €0 v..vvoveuieoissssessssssensssssnssssenssssssnsssssenssesssnssssssnsssssensssssensssssansssssensonssenssnssans | ovessssonessssenesaneas | [......43-1254631 ....... | T T 2,672,359 | 0 | 2,672,359 | 300.000 [reeeeieiiaieieiieeee 100.0
1799999. Subtotal - Common Stock - Other Affiliates 0 2,672,359 XXX XXX
1899999. Total Common Stocks 0 2,672,359 XXX XXX

2,672,359

1999999 - Totals
1. Total amount of goodwill nonadmitted $ ................................ 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

7709999999 - Totals

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 07/20/2022 |. 01/15/2027 |............... 1f...... 42,000,000 [3.27/-SOFR+0.26 |....ceeeevnnnnnn (U [V (913,340)....... (717,222)[ v [ (717,222)].... 456,374 |..ooveeee [V [V PO [V R 366,148 | .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 08/17/2022 |. 10/15/2026 |............... 1f..... 55,000,000 |3.33/-SOFR+0.26 |....uevvvnnnnnn [ 0f.... (1,200, 188)....... (907 191)[ cevvnneees [ (907,191)f......... 578,958 [o.euniiiiinnnnnn [ [V R (U R 459,341 .......... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/21/2022 |. 07/15/2024 |............... 1f...... 13,000,000 |4.22/-SOFR+0. 11 |......ccvnnnnnnn (U [V (168,930)f......... (65,536)] .ccvvvnnnns founnanans (65,536).......... 76,645 |...cceeeiinnnnnn [V [V PO (V)] 47,765 covvennnns 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile
RATE SWAPS ............. SMTERMSOFR ............. [0 I Coivrrrnnnnnnns Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 02/24/2023 |. 01/15/2025 |............... ... 70,000,00015.18/-S0FR+0.26 [......cuvuunnnns [ 0]....... (152,485))......... 119,120 [oeeeeeecn s 119,120 |......... 119,120 [oooivvinnnnnnnns [ [0 U] 356,931 .......... 100/100 ........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 (2,434,942 (1,570,829 XXX (1,570,829) 1,231,097 0 0 0 1,230,184 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (2,434,942 (1,570,829 XXX (1,570,829) 1,231,097 0 0 0 1,230,184 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (2,434,942) (1,570,829) XXX (1,570,829) 1,231,097 0 0 0 1,230,184 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (2,434,942) (1,570,829) XXX (1,570,829) 1,231,097 0 0 0 1,230,184 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current

of Item(s) Strike Initial Cost | Year Initial Credit Hedge

Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (2,434,942 (1,570,829 XXX (1,570,829) 1,231,097 0 0 0 1,230,184 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (2,434,942) (1,570,829) XXX (1,570,829) 1,231,097 0 0 0 1,230,184 | XXX XXX
(a) Code Description of Hedged Risk(s)
[ LT oI N PRSP

(b) | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

E19, E20, E21



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 4,658,101 0 119,120 (1,689,949) 0 119,120 (1,689,949) 0 1,230, 184 0

0999999999 - Gross Totals 4,658, 101 0 119,120 (1,689,949) 0 119, 120 (1,689,949) 0 1,230,184 0

¢c3d

1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 119,120 (1,689,949)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date

. SNZ20JLFKBMNNCLQOF39 .. [ Cash.......

Morgan Stanley (0B17HUTT3) ....

............... 4,858,101

............ 4,858,101

......... 4,658,101

(I, Vor IV)

0199999999 - Total

4,658, 101

4,658, 101

4,658,101 XXX XXX
Collateral Pledged to Reporting Entity
1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Fair Value Par Value (1, V or IV)

0299999999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Fifth Third Bank ......ccooeviieiiiniieiienienene Cincinnati, OH ..ocoooiiiiiiieieeeeee 54,194,322 [..XXX.
Cash Held With Securities On Deposi J 110,000 |..XXX.
The Bank of New York Mellon ...... . New York, NY .. ..39,485 |..XXX.
First Hawaiian . Honolulu, HI .. ... 6,070 |..XXX.
PNC Bank Cincinnati, OH (4,934,074) .. XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 1,460 0 49,415,804 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 1,460 0 49,415,804 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 750 | XXX

0599999 Total - Cash

49,416,554

XXX 1,460
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 31,356,720 4, i 26,078,321 7. 34,740,309 10. October. .... 26,247,553
2. February...|.ccooonnennns 34,554,160 5. 46,587,025 8. 20,681,733 11.  November... ... 35,075,483
3. March 27,116,198 6. 32,837,070 9. September 30, 143,207 12.  December 49,416,554

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

2509999999.

Total Bonds

31846V-41-9 .......
826252-40-6 .......
94975H-29-6 .......
94975P-40-5 .......

.| INVESCO TREASURY INST
. | ALLSPRING:TRS+ MM I ...
. | ALLSPRING:GOVT MM | ...

FIRST AMER:TRS 0BG V

[ AN 11/30/2023 ..........
...................... 12/29/2023 ..........
[ AN 12/04/2023 ..........
Do 12/01/2023 ..........

.... 16,045,861 |..
VR I
.462 |..

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

16,046,324

8609999999

- Total Cash Equivalents

16,046,324

101,902

1,472,427

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

Type of Book/:djusted ¢ Book/Adeusted °
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlADAMA .o AL ot ] s [t (V1 (V1 (V1 0
2. AIESKA e AR i ] s [ [V [V [V 0
3. Arizona .....ccoceieieiiieeeeeen AZ | 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccceevreinnes [V [0 379,656 |.....coee... 356,831
4. Arkansas ........ccoceereieneienenen. AR B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccvvvvrenenne [V [ R 254,985 |.............. 236,791
5. California ....c..cc.cceeveeveeveevieeeenne. CA o B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |.......cccceueveeinnne [V [V 74,575,209 |......... 74,575,287
6. Colorado .....
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10. Florida ....ccoovviiiiiiciciecece FL |.... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccvvvvennne [V [ R 349,274 |............... 323,498
11, GEOrgia «eeeeeeeeeeieeeeeene GA |.... 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccocueereinnne (V1 [0 105,243 |.............. 109,204
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts .........ccccoovrinnenn. MA |..... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccvvevennne [V [ R 799,757 |oveeereiae 743,556
23.  Michigan ......ccoceoviiiiiiicieeee Ml ... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........ccceveureennns [V [0 504,970 |.............. 468,940
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43, TennesSee ......ccccovveevevevereverennn TN oot crieies] ettt e [eenene e (V1 [V [V 0
44, TEXAS cuoeeieeieieeeeeneneninneeeenes TX [ e | e [ [V [V [V 0
45, UtAN e UT i ] s [t (V1 (V1 [V 0
46, VerMONt ...ocveveveeeeeeeeeeeeeeeeeee VT i i e ot [V [V [V 0
A7, Virginia ...oooooeeeeeeeeeeeee PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccocueereinnne (V1 [0 205,461 |............ 203,463
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52, AMErican Samoa ........ccccceveveec AS [oiiit civiis] e [ O e O e [V 0
53, GUAM ..cocvceeeeeeeeeeeeereeeeneneeens QU ot | e eenesesnens [reeeeenenenenenneneees O foonnseeeeenenn O o [V 0
54.  PUEMO RICO ...ovvvievcieieiireee e PR it ] ciiccceseccceeenseeeeeeseieeesssnenees [reeeeerennnneneeeees O foeeeeseeccciene O o [V 0
55.  U.S.Virgin I1SIands .........cooeeeeeee e VI it ] ceeieescceceseseeeeeeeseseeeseeeeseeenesssnnns [reesenenenenenesnssenes O foovsssesencnenn O oo [V 0
56. Northern Mariana ISIands ........ MP | coos] coviininiinccceeeeeseeeeeeeeneesesseeeieeenesnenens [reeeerenenennsneeeees O fooeeeeneeccrenen 0 o [V 0
57. Canada ..........ccccoceeerenrnns 0. ]
58. Aggregate Alien and Other 602,473 609,394
59. Subtotal XXX XXX 3,473,055 3,409,016 81,148,908 80,908,314
DETAILS OF WRITE-INS
5801. U.S. DEPT OF LABOR .....ccceovvrvririrircan e B..... WORKERS ' COMPENSATION ..o [V [ R 602,473 |.ccerennn 609,394

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

602,473

609,39
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